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PREFACE 


HIS book was described in the original preface as an attempt 

to teach those portions of the Calculus which are of primary 

importance in the applications of the subject. The general 

arrangement of the work was, at the time, somewhat unusual, but 
appears to have been found convenient. 

The present edition has been revised throughout, and a number 
of changes have been made. Apart from minor alterations and 
rearrangements, there are one or two points which call for remark. 

A special chapter is devoted to the exponential and allied 
functions, the exponential function being now defined as the 
standard solution of the equation 


It is to this property, entirely, that the function owes its im- 
portance in Mathematics, and it seems therefore most natural 
to take this as the starting-point. No theory of the exponential 
series which has any pretensions to be rigorous can be said to be 
altogether elementary, but it is claimed that the method here 
followed is, from the standpoint of the Calculus, no more difficult 
than any other, whilst there can be no question as to its being the 
most appropriate. 

Another considerable change is in the treatment of infinite 
series, their differentiation and integration. In previous editions 
these questions were discussed in a general manner, by the light 
of the theory of uniform convergence. There was perhaps some 
justification for including this theory, at a time when it was 
hardly accessible in any English manual, but it was out of 
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perspective with the rest of the book, and is now omitted. It is 
replaced by a discussion restricted to power-series only, which are 
the only type which the student is likely to be concerned with 
“until he reaches a more advanced stage. 

Finally, some sections on mass-centres, quadratic moments, 
and the like, have been condensed or omitted. They have in 
the meantime been transferred, for the most part, to other books 
by the author. 

HORACE LAMB, 


June 1919. 
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CHAPTER I 
CONTINUITY 


1. Continuous Variation. 


In every problem of the Infinitesimal Calculus we have to deal 
with a number of magnitudes, or quantities, some of which may be 
constant, whilst others are regarded as variable, and (moreover) 
as admitting of continuous variation. 


Thus in the applications to Geometry, the magnitudes in question 
may be lengths, angles, areas, volumes, &ec.; in Dynamics they may 
be masses, times, velocities, forces, &e. 


Algebraically, any such magnitude is represented by a letter, 
such as @ or w, denoting the ratio which it bears to some standard 
or ‘unit’ magnitude of its own kind. This ratio may be integral, 
or fractional, or it may be ‘incommensurable,’ «.e. it may not admit 
of being exactly represented by any fraction whose numerator and 
denominator are finite integers. Its symbol will in any case be 
subject to the ordinary rules of Algebra. 


A ‘constant’ magnitude, in any given process, is one which 
does not change its value. A magnitude to which, in the course 
of any given process, different values are assigned, is said to be 
‘variable.’ The earlier letters a, b, c,... of the alphabet are generally 
used to denote constant, and the later letters ...u, v, w, 2, y, 2 to 
denote variable magnitudes. 


Some kinds of magnitude, as for instance lengths, masses, den- 
sities, do not admit of variety of sign. Others, such as altitudes, 
rotations, velocities, may be either positive or negative. When 
we wish to designate the ‘absolute’ value of a magnitude of this 
latter class, without reference to sign, we enclose the representa- 
tive symbol between two short vertical lines, thus 


|z|, |sinaw|, log|a|. 
It is important to notice that, if a and b have the same sign, 
|ja+b|=|a|+]| |, 
whilst, if they have opposite signs, 
la+b|<|a|+|d]. 
L. 1. 0, 1 
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The Infinitesimal Calculus had its origin in problems of Geo- 
metry, such as drawing tangents to curves, finding areas and lengths 
of curves, volumes of solids, and so on. It is therefore natural, and 
from the point of view of most applications even necessary, to adopt 
as a basis the geometrical notion of magnitude, with the various 
familiar assumptions, express or implied, which this involves. 


A geometrical representation of any class of magnitudes is ob- 
tained by taking an unlimited straight line X’X, and in it a fixed 
origin 0, and by measuring lengths OM proportional on any con- 
venient scale to the various magnitudes considered. In the case 
of sign-less magnitudes (such as masses), these lengths are to be 
measured on one side only of O; in cases where there is a variety 
of sign, OM must be drawn to the right or left of O according as 
the magnitude to be represented is positive or negative. To each 
magnitude of the kind in question will then correspond a definite 
point M in the line X’X. 


— 
x’ fe) M x 


Fig. 1. 


When we say that a magnitude admits of ‘continuous’ variation, 
we mean that the point M may occupy any position whatever in 
the line X’X within (it may be) a certain range. 


It will be observed that two things are postulated with respect 
to the magnitudes of the particular kind under consideration, viz. 
that every possible magnitude of the kind is represented by some 
point or other of the line X “X, and (conversely) Frat to every point 
on the line, within a certain range, there corresponds some mag- 
nitude of the kind. These conditions are fulfilled by all the kinds 
of magnitude with which we meet, either in Geometry, or in Mathe- 
matical Physics. It will be found on examination that these all 
involve in their specification a reference, direct or indirect, to linear 
magnitude. Thus an area may be represented by the altitude 
of an equivalent rectangle constructed ona given (unit) base; a 
velocity is represented by the length described in unit time, and 
so on, 


2. Upper or Lower Limit of a Sequence. 


The conception of a ‘limit,’ or ‘limiting value,’ occurs in various 
forms throughout the Calculus, and is of fundamental importance. 
In its primary form, now to be considered, it will be already more 
or less familiar to the student, 
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Suppose we have an endless ascending sequence of magnitudes 
of the same kind 
Ne sd ones On vac sicuk asgauugrerod saat (1) 


we. each is greater than the preceding, so that the differences, 
H, — X, Xs — &o, eeey Ln ®Bn-1) aoe 


are all positive. Suppose, further, that the magnitudes (1) are 
known to be all less than some fixed finite quantity a. The sequence 
will in this case have an ‘ upper limit,’ ¢.e. there will exist a certain 
quantity «, greater than any one of the magnitudes (1), but such 
that if we proceed far enough in the sequence its members will 
ultimately exceed any assigned magnitude which is less than yp. 
In other words, it is impossible to interpose a barrier between the 
members of the sequence and the quantity p. 


In the geometrical representation the magnitudes (1) are repre- 
sented by a sequence of points 


NOME Men pees 9.5 AOD 


each to the right of the preceding, but all lying to the left of some 
fixed point A. Hence every point on the line X’X, without ex- 
ception, belongs to one or other of two mutually exclusive categories. 


° Mi Mo M3 M4, A x 
Fig. 2. 


Hither it has points of the sequence (2) to the right of it, or it has 
not. Moreover, every point in the former category lies to the left of 
every point of the latter. Hence there must be some point M, say, 
such that all points on the left of M belong to the former category 
and all points on the right of it to the latter. Hence if we put 
= OM, p fulfils the definition of an ‘upper limit’ above given. 


In a similar manner we can shew that if we have an endless 
descending sequence of magnitudes 
WR Cin hg. brat pei sates torre (3) 
ae. each is less than the preceding, so that the differences 
&, — Ley By — Bg, +26, Ln — Ln 


are all positive, whilst the magnitudes all exceed some finite 
quantity , there will be a lower limit v, such that every magnitude 
in the sequence is greater than v, whilst the members of the se- 
quence ultimately become less than any assigned magnitude which 
is greater than v. 

1—2 
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The above argument would evidently apply if, occasionally, two 
or more successive members of the sequence were equal. In that 
ease the sequences are still usually styled ‘ascending’ or ‘de- 
scending,’ respectively, although the terms ‘non-decreasing’ and 
‘non-increasing’ would be more accurately descriptive*. 


fix. 1. The sequence 


is ascending, with the upper limit 1. For 
mM _ 1 
oe a 


which can be made as nearly equal to 1 as we please by taking » great 
enough. 


Hx. 2. Jf aw be a positive quantity less than unity, the quantities 
Le ee ccd ee 1 a OR eA Preciinn Gosoo GK odbocs (5) 


form a descending sequence, with the lower limit 0. For since 1/a# is 
greater than unity we may write 


lje=1l+y, 
where y is positive. Then 
(1/a)"=(l+y)"=liny+...+y’, 
by the Binomial Theorem. Hence 
l/a">1+ ny, 


and can therefore be made as great as we please by taking m great 
enough. It follows that #" can be made as small as we please. 


’ 


Ex. 3. Consider the sequence defined by 


Nea Wars ere — af Glee so Meee ers Sts (6) 
Since OF ga ig Sin = Ways see an (7) 


Xn+, Will be greater than a, if #, is greater than a,_,. But a, is ob- 
viously greater than #,. The sequence is therefore an ascending one. 
Again 


dhiceiesgn Se Rest ie a 

SSE ee eer (8) 
Un +1 r+i +1 

Since «,,,> 1 it follows that x,,, <2, for all values of n. The sequence 
has therefore an upper limit. Denoting this by p, it appears from (6) 
that » is the positive root of the equation 


be ar ole enn outers en (9) 


re 


* In recent times the term ‘monotonic’ has been inyented to include both 
types of sequence. 
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By actual calculation from (6) the first few members are found to 
be, to four figures, 


1, 1-414, 1°554, 1:598, 1°612, 1-618, 


The number last written is the accurate 
value of wu, to the degree of approximation 
aimed at. 


The matter may be illustrated graphi- 
cally by tracing the loci 3 


= Ores ae aoe. (10) 2 


The figure shews how the successive values 

of x, obtained from (6) converge towards 1 
the value of x at the intersection. <A por- 

tion only of the graph is shewn. 


Evidently, the same result is arrived at 
if we start with any positive value of x, 
instead of 1. Only, if a, is greater than the 
positive root of (9) the sequence would be a 
descending one. 
The above method has a wide application 
to the numerical solution of equations, both 
algebraic and transcendental. Fig. 3. 


3. Application to Infinite Series. Series with positive 
terms. 


The above has been called the fundamental theorem of the 
Calculus. An important illustration is furnished by the theory of 
infinite series whose terms are all of the same sign. In strictness, 
there is no such thing as the ‘sum’ of an infinite series of terms, 
since the operations indicated could never be completed, but under 
a certain condition the series may be taken as defining a particular 
magnitude. 

Consider a series 


Uy HF Ute git nas bg a oes Gesaeeai at aquee es (1) 

whose terms are all positive, and let 
SU, SSg Sy lg, as ssee Sy = Uy + Ug + oe + Une o000-(2) 
These quantities are called the ‘partial sums.’ If the sequence 
ee ee Ae Bi ie na tinad eek yieee gene (3) 


has an upper limit S, the*series (1) is said to be ‘convergent,’ and 
the quantity S is, by convention, called its ‘sum.’ 


6 INFINITESIMAL CALCULUS Keke: 


Again, if (1) be a series of positive terms which is known to be 
convergent, and if 


on a + il A ey eee ee (4) 


be a series of positive terms which are respectively less than the 
corresponding terms in (1), 2.¢. un’ < Un for all values of n, then (4) 
is also convergent. For if s,’ be the sum of the first n terms in (4), 
we have s,’ <s,, and since the magnitudes s, have by hypothesis 
an upper limit, the magnitudes sp will have one @ fortiori. 


Ex. 1. The series 
1+h4+3434+... 
converges to the sum 2. For if in Fig. 2 (p. 3) we make O€, =1, OA = 2, 
and bisect 44,4 in M,, M,A in M,, and so on, the points M,, M,, Mg, ... 
will represent the magnitudes s,, s,, s;, ..... And since these points all 
lie to the left of A, whilst J/, 4 =1/2°-1 and can therefore be made as 
small as we please by taking 7 large enough, it appears that the sequence 
has the upper limit OA, =2. 


The case of any geometric progression whose common ratio is positive 
and less than unity may be illustrated in a similar manner. 


Ex. 2. Consider the series 


1 s 1 Fi il 
125 2.3 a oe Cae The ee 


Tf we write this in the form 
in ¢ i ) ; 
n n+l ag 


i 7 
(1-5)+G-3)+ 
1 


we see that 8, = 1-——, 
n+l 
which has the upper limit 1. 


Ex. 3. Further illustrations are supplied by every arithmetical 
process in which the digits of a non-terminating decimal are obtained 
in succession. For example, the ordinary process of extracting the 
square root of 2 gives the series 


1-414213... 
1 gel ee lee 
ae + 70. t To* Toe? Tot? Tee te 


Since s, is always less than 1:5, there is an upper limit. 


Ex. 4. The terms of the series 


1 1 
l+ltaitaite + 


21 = ies 


n! 
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are (after the first three) respectively less than those of the series 


] 1 


1 
L+ltgt te tomate 


The latter series is convergent and has the sum 3. Hence the former 
is also convergent, and its sum is less than 3. 


4. Limiting Value in a Sequence. 
Suppose that we have an endless series of magnitudes 
Pe ia eta Pn sb ee ee (1) 


arranged in a definite order. Suppose, further, that whatever 
quantity e we choose to fix upon, however small, a point in the 
sequence can always be found beyond which every member of it 
differs from some fiwed quantity « by a quantity less in absolute 
value than e«. The sequence is then said to be ‘ convergent,’ and 
to have the ‘limiting value’ w. Statements of this kind occur so 
frequently in the present subject that it is convenient to have a 
condensed expression for them. We write 


Lp A gs Re Pett ste se Shea cavae beasts (2) 


We have had particular cases of the above relation in the 
upper and lower limits discussed in Art. 2, but in the present wider 
definition it is not implied that the members of the sequence are 
arranged in order of magnitude, or that they are all greater or all 
less than the limiting value yp. 

The hypothesis is that a value of n can be found such that the 
members of the sequence which follow ap, viz. 


En+15 Bn+2) Tn+3> +05 


all lie between the values ~—e¢ and w+e. The value of n which 
is necessary to secure the fulfilment of this condition will be greater 
the smaller the value of ¢, but it is implied that, however small e 
be taken, such a value exists. 


Ex. 1. The sequence 
Is 3) 2nd 1 1 
3° 9? 3? Bn Lae Voy ae Aatovatet ovate ttrcieta (3) 
has obviously the limiting value 1. 


Ex. 2, In the sequence 
sin 22 sin 3% sin 2a 
9? Zs Wh tittentees (4) 


the numerator lies always between + 1, whilst the denominator increases 
indefinitely, The sequence has therefore the limiting value 0. 


sin @, 
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It is sometimes possible, as in the examples just given, to shew 
that a given sequence has a certain known quantity as its limit, 
and is therefore convergent. The question to be resolved is, how- 
ever, in general less simple, and a criterion is required as to whether 
a proposed sequence has or has not a definite limiting value. There 
are in fact many important mathematical quantities which can only 
be defined as limits, and it is therefore necessary in such a case to 
satisfy ourselves that the limit exists. 


It is obvious in the first place that if the sequence (1) has a 
limit, a value of m can always be found such that the members of 
the sequence which follow ap, Viz. &nii, Unto, +++) Untp, ++», Will all 
differ from x, by quantities not exceeding e, where e may be any 
assigned quantity, however small. Conversely, if this condition 1s 
fulfilled, the sequence has a definite limit. 

To shew this let us construct in the first place a descending sequence 
of positive quantities q, €&, 6, ... whose limit is 0. Such a sequence 
may be formed, for instance, by making each member one-half of the 
preceding one. By hypothesis, a number 2, can be found such that all 
the members of the sequence which follow «,, lie between the values 


Ay = Xp — & and f= Tp, + &. 


Similarly, a number (>) can be found such that all the members 
which follow a», lie between x,,—«, and f=, +. Hence all the 
members which follow w,, will lie within a certain interval extending 
(say) from a, to 8,, which is included within the interval from a, to f,, 
and is such that 

Bo — a < 2€5, 


and so on. The quantities a,, a, a3, ... form an ascending sequence, 
and, since they are all less than £,, they have an upper limit p, say. 
Similarly, the quantities Bi, 82, Bs form a descending sequence, with a 
lower limit vy. Moreover, since 


v—p< By— ay < 2e,, 
which may be as small as we please, these limits « and v cannot be 
different. Under the condition stated, the sequence (1) has the com- 
mon value of » and v as its limit. 


Hx, 3, An illustration is furnished by any arithmetical process in 
which successive approximations to a result are obtained, provided 
these are adjusted in the usual manner, the last significant figure being 
increased by unity whenever the next following digit is 5 or any greater 
number, Thus the operation of finding the square root of 6 gives 


2°6457515.... 
The successive approximations, adjusted as above, are 
2, 2°6, 2°65, 2°646, 2°6458, 2°64575, 2:645751, ..., 


forming a sequence of the kind now under discussion. The numbers 
which follow the first differ from it by less than °5; those which follow 
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the second differ from it by less than ‘05; those which follow the third 
differ from it by less than ‘005; and so on. The sequence has there- 
fore a detinite limit. 


Ex. 4. Consider the sequence in which 


= 1, Cy = 


The members are all positive, and (after the first) less than unity. It 
follows that all members after the second are greater than $. Again, 
we have 


1 1 
Ln+2— en+1 = ea ae 2 ae ) 
Xnto— n+7 “ 7 
or = Sits nace eso 6 
Ly — Ly +7 (1 a In) (1 a ©n41) ( ) 


Each member of the sequence is therefore alternately greater and less 
than the one preceding it. Moreover, since the above ratio is, for 
n>1, less than 4, the intervals between successive members diminish 
indefinitely. It easily follows that the sequence must converge to a 
definite limit, which is obviously the positive root of 
We eR LN Pac ges ae ieee nthe enrages wanes (7) 
By actual calculation from (5) we find in succession 
1, -5, 6667, °6, 625, -6154, -6190, °6176, 6182, 


the latter number being the correct value of the root in question, to four 
figures. 


The character of the sequence may be illustrated graphically by 
means of the loci 


1 
EN Se i erro e eee te SOE (8) 


Fig. 4. 


The figure shews the essential part of the graph. 

In this Example, and in Art. 2, Ex. 3, we have simple illustrations 
of a method of approximating to the intersection of two curves which 
is often useful. The convergence is however slow if the curves have 
nearly the same inclination (in the same or in opposite senses) to the 
axis of a. 
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5. Application to Infinite Series. 
Ifin the infinite series 


Uy eg Ane os Pie tees apd - tin cee (1) 


whose terms are no longer restricted to be all of the same sign, we 
write 
SHEE Wo Sy Wy etek oes Sn = Uy + Ug t vee Uy eee «o.(2) 


and if the sequence 


has a limiting value S, the series is said to be ‘convergent,’ and S 
is called its ‘sum.’ 


It follows from Art. 4 that the necessary and sufficient con- 
dition for the convergence of (1) is that it should be possible to 
find a number n such that the partial sums Sn41, Sanyo) ++) Snips 
all differ from s, by less than e, where « may be any assigned 
quantity, however small. 


An important theorem in the present connection is thatif the 
series 


| ila, | alg es nc ES leh is ance gs eee ee (4) 


formed by taking the absolute values of the several terms of (1), 
be convergent, the series (1) will be convergent. 


For if (4) be convergent, the positive terms of (1) must 2 fortiori 
form a convergent series, and so also must the negative terms. Let the 
sum of the positive terms be p and that of the negative terms be — g. 
Also, let s,,,, the sum of the first m+n terms of (1), consist of m 
positive terms whose sum is p,,, and n negative termS whose sum is — gy. 
We have, then, 


(P — 7) — 8m4n = (P — 9) — (Pm— QM) 
= (im) AG 4): sae eee 


If m +m be sufficiently great, p —p, and y—@, will both be less than «, 
where ¢ is any assigned magnitude, however small; and the difference 
of these positive quantities will be @ fortiori less than ¢ in absolute 
value. Hence s,,,, has the limiting value p—g. 


When the series (4), composed of the absolute values of the 
several terms of (1), 1s convergent, the series (1) is said to be 
‘absolutely,’ or ‘essentially,’ or ‘unconditionally’ convergent. 


It is possible, however, for a series to be convergent, whilst the 
series formed by taking the absolute values of the terms has no 
upper limit. In this case, the convergence of the given series is 
said to be ‘accidental,’ or ‘ conditional.’ 
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The following very useful theorem holds whether the series 
considered be essentially or only accidentally convergent: 


If the terms of a series are alternately positive and negative, 
and continually diminish in absolute value, and moreover tend 
ultimately to the limit zero, the series is convergent, and its sum 
is intermediate between the sum of any finite odd number of terms 
and that of any finite even number, counting in each case from 
the beginning. 


The proof will be familiar to the student, but as it is a good 
example of the kind of argument employed in the preceding Art., it is 
here repeated. 

Let the series be 


OG Oy EO = OARS ep eatticls = Aaleels coesee ere am aie (6) 
where, by hypothesis, 
@, > Oy Oy > Fis. 


In the figure, let 
OM.=a, M,My#e;, MLM,=4,,. Mell, = ogy ona 


© M; MgMgM M5M3 My x 
Fig. 5. 


It is plain that the points 14, /,;, ;, ... form a descending sequence, 

and that the points /,, M@,, M,,... form an ascending sequence. Also 

that every point of the former sequence lies to the right of every point 

of the latter. Hence each sequence has a limiting point, and since 
Moy Mont1 = F2n415 


and therefore is ultimately less than any assignable magnitude, these 
two limiting points must coincide, say in M. Then OW represents the 
sum of the given series (6). 


Ex. The series 
1-44+}$-+... 
converges to a limit between | and 1 — 4. 


This series belongs to the ‘accidentally’ convergent class. It will 
be shewn later (Art. 175) that the sum of 7 terms of the series 


1 1 1 
Ll+e+5t+it... 
can be made as great as we please by taking n great enough. 


It cannot be too carefully remembered that the word ‘sum,’ as 
applied to an infinite series, is used in a purely conventional sense, 
and that we are not at liberty to assume, without examination, 
that we may deal with such a series as if it were an expression 
consisting of a finite number of terms. For example, we may not 
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assume that the sum is unaltered by any rearrangement of the 
terms. In the case of an essentially convergent series this assump- 
tion can be justified, but an accidentally convergent series can be 
made to converge to any limit we please by a suitable adjustment 
of the order in which the terms succeed one another. For the 
proofs of these theorems we must refer to books on Algebra; they 
are hardly required in the present treatise. 


The following simple theorems will, however, occasionally be 
referred to. 
1g elt Ue Ug ie vice sues norte eee (7) 
be a convergent series whose sum is S, the series 
Qe Ae Og Ee ss AS iy Re ee (8) 


obtained by multiplying the terms of (7) by a factor a, will con- 
verge to the sum aS. This hardly needs proof. 


eit Ug Via Cree Eee oe en eee eee (9) 
and Uy bg eo Uy FP ene hencees proertesern (10) 


be two convergent series whose sums are S and S’, respectively, 
the series 

(ty + Uy’) + (ty + Ue’) +... + (Un $ Un) +..., (11) 
composed of the sums, or the differences, of corresponding terms 
in (9) and (10), will converge to the sum S+S’. This is easily 
proved. If s,, sy’ denote the sums of the first m terms of (9) 
and (10) respectively, the sum of the first m terms of (11) will be 
Sn + Sn’. Now } 

(S +8’) — (8 £ Sn’) =(S— Sn) + (S’ — Sy’). wee (12) 
By hypothesis, if « be any assigned magnitude, however small, we 
can find a value of » such that for this and for all higher values 
we shall have 

|S —sn|<te, and |S’—s)'|< te, ......... (18) 


and therefore [CS ey) oa te Spi) tee cane eee (14) 
which is the condition that s, +s,’ should have the limiting value 
S+8’. 
3°. On the same hypothesis the series 
(ar, + buy’) + (Atty + bug’) +... + (Ata + btn’) +... (15) 


will converge to the sum a8+08’. This follows easily from the 
two preceding theorems, 


5—6 | CONTINUITY 13 


6. General Definition of a Function. 


One variable quantity is said to be a ‘function’ of another 
when, other things remaining the same, if the value of the latter 
be fixed that of the former becomes determinate. 


The two quantities thus related are distinguished as the 
‘dependent’ and the ‘independent’ variable respectively. 


The notion of a function of a variable quantity is one which pre- 
sents itself in various branches of Mathematics. Thus, in Arithmetic, 
the number of permutations of objects is a function of m; the number 
of balls in a square or a triangular pile of shot is a function of the 
number contained in each side of the base; the sum (s,) of the first n 
terms of any given series is a function of the number 7; and so on. 
In some of these cases there are defiiite mathematical formule for the 
functions in question, but it is to be noticed that the idea of function- 
ality does not necessarily require this; for example, the sum of the 
first m terms of the series 

i | eT he al 
ptptgt+ pte: 


is a definite function of n, although no exact mathematical expression 
exists for it. So, again, the number of primes not exceeding a given 
integer 7 is a definite function of , although it cannot be represented 
by a formula. 


In these examples, the independent variable, from its nature, can 
only change by finite steps. The Infinitesimal Calculus, on the other 
hand, deals specially with cases where the independent variable is 
continuous, in the sense of Art. 1. For instance, in Geometry the area 
of a circle, or the volume of a sphere, is a function of the radius; in 
theoretica] Physics the altitude, or the velocity, of a falling particle is 
regarded as a function of the time; the period of oscillation of a given 
pendulum as a function of the amplitude ; the pressure of a given gas 
at a given temperature as a function of the density ; the pressure of 
saturated steam as a function of the temperature; and soon. Here, 
again, the existence or non-existence of a mathematical expression 
for the function is not material ; all that is necessary to establish a 
functional relation between two variables is that, when other things 
are unaltered, the value of one shall determine that of the other. 


In general investigations it is usual to denote the independent 
variable by x, and the dependent variable by y. The relation 
between them is often expressed in such a form as 


y= (2), or y=f(2), &e, 
the symbol ¢ (#), for instance, meaning ‘some particular function 
of a.’ 


When a quantity varies from one value to another, the amount 
(positive or negative) by which the new value exceeds the former 
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value is called the ‘increment’ of the quantity. This increment 
is often denoted by prefixing 6 or A (regarded as a symbol of 
operation) to the symbol which represents the variable magnitude. 
Thus we speak of the independent variable changing from 2 to 
x + 8x, and of the dependent variable consequently changing from 
y to y + dy. 


Hence if Deer N C2 Meraereterer Dae RRn oR Ee since (1) 
we must have YA OY = P(E OR), .nos-cteea ere (2) 
and therefore oy = p (@ +62) — (2). 0... .000000000 (3) 


At present there is no implication that dx or dy is small; the 
increments may have any values subject to the relation (2). 


Hx. 1. If y=’, then if x=100, da=1, we have 
dy = (101)° — (100)? = 30301. 
Eu. 2. If y=sin «, then if x= 60, d¢=1, we have 
dy = 87462 — 86603 = 00859, 
within a certain degree of accuracy. 


7. Geometrical Representation of Functions. 


We construct a graphical representation of the relation be- 
tween two variables a, y, one of which is a function of the other, 
by taking rectangular coordinate axes OX, OY. If we measure 
OM along OX, to represent any particular value of the independent 
variable 2, and ON along OY to represent the corresponding value 
of the function y, and if we complete the rectangle OMPN, the 


Fig. 6. 


position of the point P will indicate the values of both the 
associated variables. 


Since, by hypothesis, I may occupy any position on OX, 
between (it may be) certain fixed termini, we obtain in this way 
an infinite assemblage of points P. 
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A question arises as to the nature of this assemblage ;*whether, 
or in what sense, the points constituting it can be regarded as 
lying on a curve. In many cases, of course, there is no hesitation 
about the answer. For example, if, to represent the relation 
between the area of a circle and its radius, we make OM pro- 
portional to the radius, and PM proportional to the area, then 
PM « OM?, and the points P lie on a parabola. The same curve 
will represent the relation between the space (s) described by a 
falling body and the time (¢) from rest, since s varies as ¢ 


The general question must, however, be answered in the 
negative. The definition of a function given at the beginning of 
Art. 6 stipulates that for each value of w there shall be a definite 
value of y; but there is no necessary relation between the values 
of y corresponding to different values of #, however close together 
these may be. 

Without some further qualification the definition referred to 
is indeed far too wide for our present purposes, the functions 
ordinarily contemplated in the Calculus being subject to certain 
very important restrictions. 

The first of these restrictions is that of ‘continuity. This 
implies that, as M ranges over any finite portion AB of the line OX, 
N ranges over a finite portion HK of the line OY, 2.e. N occupies 
once at least every position between H and K. Further, that if 
the range AB be continually contracted, the range HK will also 
contract, and can be made as small as we please by taking AB 
small enough. 

It will be seen presently (Art. 8) that the second of these 
properties includes the former. The formal definition which we 
proceed to give is slightly different, although, as will be seen, 
equivalent. 


8. Definition of a Continuous Function. 
Let a, y be any two corresponding values of the independent 


variable and the function. If, 2, a, ...,&p,... being any arbitrary 
sequence of admissible values of the independent variable, having 
x for its limit, the sequence 4, Yo,---,Yn,--. of corresponding 


values of the function converges always to the limit y, the function 
is said to be ‘continuous’ for the particular value «# of the in- 
dependent variable. 

It follows that if da denote an increment of w, and dy the corre- 
sponding increment of y, we can always find a positive quantity «, 
different from zero, such that, for all admissible* values of dx 


* The restriction to ‘admissible’ values of 6c means that «+ 6x must be within 
the range of values of the independent variable for which the function is defined. 
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which are less in absolute value than e, the value of dy will be 
less in absolute value than o, where o is any prescribed quantity, 
however small. This is often taken as the formal definition. If 
the condition which it involves were violated, that involved in 
the former definition could not be fulfilled. Hence the two 
definitions are really equivalent. 


The second definition is sometimes summed up briefly, but 
imperfectly, in the statement that an infinitely small change in 
the independent variable produces an infinitely small change in the 
function. This means that if @(a) be the function, it must be 
possible to find a quantity « such that 


Ip(et+h)-$@)|<o, 


for all admissible values of h such that |h|<e. The value of 
will in general depend upon that of o, but it is implied that the 
condition can always be satisfied by some value of e, however small 
o may be. 


9. Property of a Continuous Function. 


If $ (x) be a function which is continuous from #=a to #=6, 
inclusively, and if ¢ (a), $(b) have opposite signs, there must be 
at least one value of # between a and b for which ¢ (2) =0. 


In the annexed figure it is assumed for definiteness that ¢ (qa) is 
positive and ¢(b) negative. The points of the line X'X for which x=a, 
x=b are denoted by A, B, respectively, and the corresponding values 
of the function are represented by AH, BK. The proof consists in 
shewing that a series of diminishing intervals of lengths 


1 1 
AB, 54B, =; 


l : 
= AB,... 
9 3 


On 
a 


ABS 


Fig. 7. 
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can be found, each forming part of the preceding, and each containing 
points at which ¢ (#) is positive and points at which it is negative. 


_ Let AB be supposed bisected at M,. If $ (a) =0 at M,, the theorem 
is established for this particular case. We may therefore exclude this 
and similar contingencies in the sequel. If $(x) does not vanish at 
M,, then in one at least of the intervals 4J4,, M@,B the function will 
have both positive and negative values. If the statement applies to 
only one of the intervals, we select that one; if to both, the selection 
may be made arbitrarily. The selected interval is next supposed bisected 
in M,. Excluding the case where ¢(x)=0 at M,, one at least of the 
halves into which the selected interval has been divided will contain 
points at which ¢ (a) is positive and points at which it is negative. ‘The 
process may be continued indefinitely, and since 


HM, =i AB 


Qn+ ’ 
it follows by Art. 4 that the sequence of dividing points 
M,, M,, M;, Oi | M,, v8 
thus obtained has a definite limiting position, denoted, say, by C. 


Moreover, the value of ¢(a) at C must be zero. For if it were 
positive there would, in virtue of the assumed continuity of ¢ (a), be a 
finite range on each side of (' throughout which ¢ (x) would be positive. 
This would be inconsistent with the result just proved. Similarly if 
the value of ¢ (x) at C were negative. 


We may express the above theorem shortly by saying that a 
continuous function cannot change sign except by passing through 
the value zero. 

It follows that if }(#) be a function which is continuous from 
x=a to x«=b6 inclusive, and if ¢ (a), (6) be unequal, there must 
be some value of x between a and 6, such that ¢ (x)= 8, where 8 
may be any quantity intermediate in value to @(a) and ¢ (0). 


For, let 
I (@) = (#)-B; 


since 8 is a constant, f(x) also will be continuous. By hypothesis, 
¢(a)—8 and $(b)—B 


have opposite signs, and therefore f(a) and f(b) have opposite 
signs. Hence, by the above theorem, there is some value of « 
between a and 6 for which f(x) =0, or ¢(«) = B. 

In other words, a continuous function cannot pass from one 
value to another without assuming once (at least) every inter- 
mediate value. 


LoglaCs 2 
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10. Graph of a Continuous Function. 


It follows from what precedes that the assemblage of points 
which represents, in the manner explained in Art. 7, any continuous 
function is a ‘connected’ assemblage. By this it is meant that a 
line cannot be drawn across the assemblage without passing 
through some point of it. For, denoting the function by ¢ (#), 
and the ordinate of any line by f(a), then if ¢(w) and f(#) are 
both continuous the difference ° 


p (x) — f (2) 
will be continuous (Art. 12), and therefore cannot change sign 
without passing through the value zero. 


The question whether any connected assemblage of points is 
to be regarded as lying on a curve is to some extent a verbal one, 
the answer depending upon what properties are held to be con- 
noted by the term ‘curve. It is, however, obvious that a good 
representation of the general course or ‘march’ of any given 
continuous function can be obtained by actually plotting on paper 
the positions of a sufficient number of points belonging to the 
assemblage, and drawing a line through them with a free hand. 
A figure constructed in this way is called a ‘graph’ of the function. 


The construction of graphs of functions of the types 
y=Aa+B, y=Av+ Bet C, 


and their use to elucidate the theory of simple and quadratic 
equations, will be familiar to the readey. 


The graphical method will be freely used in this book (as in other 
elementary treatises) for purposes of illustration. It may be worth 
while, however, to point out that, as applied to mathematical functions, 
it has certain limitations. In the first place, it is obvious that no finite 
number of isolated values can determine the function completely; and, 
indeed, unless some judgment is exercised in the choice of the values of 
x for which the function is calculated, the result may be seriously mis- 
leading. Again, the streak of ink, or graphite, by which we represent 
the course of the function, has (unlike the ideal mathematical line) a 
certain breadth, and the same is true of the streak which represents the 
axis of #; the distance between these streaks is therefore aflected by a 
certain amount of vagueness. For the same reason, we cannot reproduce 
details of more than a certain degree of minuteness; the method is 
therefore intrinsically inadequate in the case of functions (such as can 
be proved to exist) in which new details reveal themselves ad infinitum 
as the scale is magnified*. Functions of this latter class are, however, 
seldom encountered in the ordinary applications of the Calculus, 


* An instance is furnished by the function 2 sin(1/z) in the neighbourhood of 
the origin. 
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The method of graphical representation is often used in practice 
when the mathematical form of the function is unknown; a certain 
number of corresponding values of the dependent and independent 
variables being found by observation. The vagueness due to the breadth 
of the lines is then usually less serious than that due to the imper- 
fections of our senses, errors of observation, and the like. 


The reader may be reminded of the meteorological charts which 
exhibit the height of the barometer or thermometer as a function of the 
time. 


The substratum of fact underlying a graph constructed in the above 
manner is of course no more than is contained in a numerical table 
giving a series of pairs of corresponding values of the variables, but the 
graphical form appeals far more effectively to the mind, by helping us 
to supply in imagination the intermediate values of the function. 


11. Discontinuity. 


Although the functions ordinarily met with in Mathematics are 
on the whole definite and continuous over the range of the inde- 
pendent variable considered, exceptions to this statement may occur 
at isolated points. 


Thus it may happen that the original definition of the function 
fails to give a meaning for particular values of the independent 
variable. 


Take, for instance, the function 


sin #& 


x 


For any value of x, other than 0, the numerator and denominator have 
certain values, and the quotient exists. But when #=0, the fraction 
_ assumes the indeterminate form 0/0. It is true that the value 1 is then 
usually attributed to it, but this is a matter of convention, and is not 
implied in the original definition. Many such instances will present 
themselves in the sequel. 


Again, a function ¢(#) may become ‘infinite’ for some particular 
value x, of x. The meaning of this is that by taking @ sufficiently 
nearly equal to , the value of the function can be made to exceed 
(in absolute value) any magnitude which we please to assign, how- 
ever great. ‘This is usually expressed by the formula 


limys 7, P(e) =. 


The above is the only meaning which the word ‘infinite’ has in 
Mathematics, and the only legitimate use of the symbol o is in 
condensed statements of the above kind. 

2—2 
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Examples are furnished by the function 1/a, which becomes infinite 
for 2 > 0, and tan x, which becomes infinite for «> 47, &c. See Fig. 15, 
p. 28. 

Again, in Mechanics, the period of oscillation of a pendulum, re- 
garded as a function of the amplitude (a), becomes infinite for a7. 


Again, a function, though finite, may be discontinuous for a 
particular value a, of w,1.¢. 1ts values for w=a,—e and «=4a,+e 
may be unequal, however small « may be. In that case the original 
definition may or may not assign a definite value for # = a. 


An illustration from Mechanics is furnished by the velocity of a 
particle which at a given instant receives a sudden impulse in the 
direction of motion. In this case the ‘velocity’ at the precise instant of 
the impulse is undefined, although it has a meaning immediately before 
and immediately after. 


Velocities 


Times 


Fig. 8. 


Other more general types of discontinuity are imaginable, but 
are not met with in the ordinary applications of the subject. 


12. Theorems relating to Continuous Functions. 

We may now proceed to investigate the continuity, or other- 
wise, of various functions which have an explicit mathematical 
definition, and to examine the character of their graphical repre- 
sentations. 


For this purpose the following preliminary theorems are neces- 
sary : 

1°. The swm of any finite number of continuous functions is 
itself a continuous function. 


First suppose we have two functions u, v of the independent variable 
x, Then 
d(w+ v) =(wt dut v + dv) —- (w+) 


= du + dv. 
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From the definition of continuity it follows that, whatever the value 
of o, we can find a quantity ¢ such that for |dx|<e we shall have 
|u| <4o and |dv| <}o, and therefore 


| du +80] <o. 
Hence the function u + is continuous. 
Next, if we have three continuous functions wu, v, w, then u +v is 
continuous, as we have just seen, and consequently (u+v)+w is con- 


tinuous. In this way the theorem may be extended, step by step, to 
the case of any finite number of functions. 


2°. The product of any finite number of continuous functions 
is itself a continuous function. 


First, take the case of two functions wu, v. We have 
5 (wv) = (u + du) (v + dv) — wo 
= vou + udu + dudv. 


By hypothesis we can, by taking | da”| small enough, make | du| and | dv| 
less than any assigned quantity, however small. Hence, since w and v 
are finite, | vdu| and | wdv| can be made less than any assigned quantity, 
however small. The same is evidently true of | duédv|. Hence, also, the 


value of 
| vd + wdv + dude | 


can be made less than any assigned quantity, however small. That is, 
uv is a continuous function. 
Next, suppose we have three continuous functions u, v, w. We have 


seen that uv is continuous; hence also (wv)w is continuous. And so 
on for the product of any finite number of continuous functions. 


3°. The quotient of two continuous functions is a continuous 
function, except for those values (ifany) of the independent variable 
for which the divisor vanishes. 


u U+ ow U 

We have 8 ) ogee or 
_ vdu — ud 

~ v(v+ bv)" 


By hypothesis v+0; there is therefore a lower limit J, different from 
zero, to the absolute magnitude of v(v+6v). This makes 


v wu 
U bu - ia bv 
Since v/M and u/M are finite, we can, by taking du small enough, make 
|v/M. 8u| and |w/M.dv| less than any assigned magnitude, however 
small. ‘The same wili therefore be true of |8(u/v)|; ae. the quotient 
u/v is continuous. 


ae 
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4°, If y be a continuous function of u, where u is a continuous 
function of a, then y is a continuous function of a. 


For let 8% be any increment of a, du the consequent increment of 
u, and dy the consequent increment of y. Since y is a continuous 
function of u, we can find a quantity ¢’ such that if 


|du|<e’, then | dy| <a, 


where o may be any assigned quantity, however small. And since wu is 
a continuous function of «, we can find a quantity «, such that if 


|da|<e, then | du|<e’. 
Hence if | 8u|<«, we have | dy|<o, 


which is the condition of continuity of y, considered as a function of a. 


13. Algebraic Functions. Rational Integral Functions. 

An ‘algebraic’ function is one which is obtained by performing 
with the variable and known constants any finite number of opera- 
tions of addition, subtraction, multiplication, division, and extraction 
of integral roots. 


All other functions are classed as ‘transcendental’; they in- 
volve, in one form or another, the notion of a ‘limiting value’ 
(Arts. 4, 19). 


A ‘rational’ algebraic function is one which is formed in like 
manner by operations of addition, subtraction, multiplication, and 
division, only. Any such function can be reduced to the form 


F (a) 
F(@) 


where the numerator and denominator are rational ‘integral’ func- 
tions; 2.e. each of them is of the type 


Ant + Agit™ + Apt”? +... + Aye + Agnes (1) 


where 7 is a positive integer, and the coefticients are constants. 
Such an expression, when it consists of more than one term, is often 
more briefly referred to as a ‘polynomial, the algebraic character 
being understood. 


A rational integral function is finite and continuous for all 
finite values of the variable. For w™, being the product of a finite 
number (m) of continuous functions (each equal to 2), is finite and 
continuous. Hence also Aa” is finite and continuous; and the 


sum of any finite number of such terms is finite and continuous 
(Art. 12). 
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A rational integral function becomes infinite for #>+0. 
Writing the function (1) in the form 


Anat 5 Aaa Rees +2), 
xv x 


a (An ote 
we see that by taking # great enough (in absolute value) we can 
make the first factor (#”) as great as we please, whilst the second 
factor can be made as nearly equal to A, as we please. Hence 
the product can be made as great as we please. Moreover, if a be 
positive the sign of the product will be the same as that of An, 
whilst if # be negative the sign will be the same as that of An, or 
the reverse, according as n is even.or odd. 


It follows that in the graphical representation of a rational 
integral function y=/(#) the curve is everywhere at a finite dis- 
tance from the axis of 2, but recedes from it without limit as a is 
continually increased, whether positively or negatively. In actually 
constructing the curve, it is convenient if possible to solve the 
equation f(«#) =0, as this gives the intersections of the curve with 
the axis of a. 


Ex. To trace the curve 
y =x (x? —1), 


This cuts the axis of x at the points ~=0,+1. Since, when # +0, a 
becomes infinitely small compared with a, the curve approximates near 
the origin to the straight line y=—«, which is in fact the tangent 
there, 


Since y changes sign with , we need only calculate the ordinates 
for positive values of «. We easily construct the following table, where 
only two significant figures are retained. 


x y x 
“1 —Tili() 8 
2 a=) 9 
“3 — +27 1-0 
“4 =5 ait El 
15) =3o 1-2 
6 = By 1:3 
“7 —*36 || © 


The graph is given on the next page. 
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14. Rational Fractions. 


A function Uf wey Snencneseaes mee ee) (1) 


which is rational but not integral, is finite and continuous for all 
finite values of # except those which make f(#)=0*. For the 
rational integral functions #’(#) and f(«) have been proved to be 
finite and continuous; and it follows, by Art. 12, that the quotient 
will be finite and continuous except when the denominator vanishes. 


The curve represented by (1) will cut the axis of # in the points 
(if any) for which F'(#)=0. It will have asymptotes parallel to y 
wherever f (x) = 0, whilst, for all other finite values of 2, y will be 
finite and continuous. The values of y for a > +0 will depend on 
the relative order of magnitude of F(x) and f(w). If F(a) be of 
higher degree than f(x) the ordinates become infinite; if of lower 
degree the ordinates diminish indefinitely, the axis of w being an 
asymptote; if the degrees are the same, there is an asymptote 
parallel to a, 


In cases where the degree of the numerator is not less than 
that of the denominator, it is convenient to perform the division 
indicated until the remainder is of lower degree than the divisor, 
and so express y as the sum of an integral function and a ‘ proper’ 
fraction. 


The following examples are chosen to illustrate some of the 
more important points which may arise. 


* Tt is assumed that the fraction has been reduced to its lowest terms. 


13-14 | CONTINUITY 25 


oes 

He. 1. Do Oat hee 
This makes y= 0 for x=1, and y >+ 0 forx +0, Also y is positive 
for 1>a> 0, and negative outside this interval. From the second form 
of y it appears that for «»-+00 we have y=—4. We further find, as 
corresponding values of # and y: 


ome eo 1 eh PO eh Oe Sa ass 
y=—"d, — 67, 75, —1, —1-5, Fo, 6,70, — "25, — +83, —-b. 


The figure shews the curve. 


y’ 
Fig. 10. 


_#@(l-2)__ 2 


+2— 


oo oes ane GES l+a° 


Here y = Oforw=Oand x=1,andy ++ for~+>-—1. Also y changes 
sign as « passes through each of these values. For numerically large. 
values of x, whether positive or negative, the curve approximates to the 
straight line 

y=—-x+ 2, 


lying beneath this line for « > +, and above it forw>-—o. Fig. 11 
on p. 26 shews the curve. 
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vi; 


Fig. 11. 
2a 
Ex. 3. = Te . 


Here y vanishes for ~=0, and for ~ »+, and becomes infinite for 
x—>+1. Again, y is positive for 1 >a> 0 and negative for «> 1. Also, 
y changes sign with a. 


ag 


aS 


Fig. 12, 
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2x 


Ex. 4, Aaa pI 


As in the preceding Ex., y vanishes for «=0 and w+, and 
changes sign with x But the denominator does not vanish for any real 
value of «x, so that y is always finite. 


yj 


Y! 
Fig. 13. 


15. The Circular Functions. 
The general definitions of the ‘circular’ functions 
sing, cosa, tana, W&a, 
are given in books on Trigonometry. 
The function sin x is continuous for all values of # For 
6 (sin #) = sin (a + 6x) — sin x 
= 2 sin $d”. cos(x+46z), 


The last factor is always finite, and the product of the remaining 
factors can be made as small as we please by taking é2 small 
enough. 


In the same way we may shew that cosa is continuous. This 
result is. however, included in the former, since 


cos # = sin (7 + $7). 
Again, since 


the continuity of sin # and cos# involves (Art. 12) that of tan a, 
except for those values of « which make cos#=0. These are given 
by « =(n + $)7, where n is integral. 

In the same way we might treat the cases of sec, cosec a, 
cot a, 
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The annexed figures shew the graphs of sing and tanw. The 
reader should observe how immediately such relations as 
sin(—- #)=—sinw, sin(w—#)=sina, 
sin(e+7)=—sing, tan(#+7)=tane 
can be read off from the symmetries of the curves. 


vi 


2u 


ee ee 


Fig. 15. 
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16. Inverse Functions. 


If y be a continuous function of w, then under certain conditions 
x will be a continuous function of y. This will be the case when- 
ever the range of # admits of being divided into portions (not 
infinitely small) such that within each the function y steadily in- 
creases, or steadily decreases, as # increases. 


Let us suppose that as « increases from a to b the value of y 
steadily increases from a to 8. Then corresponding to any given 
value of y between a and 8 there will be one and only one value of 
x between a and b. Hence if we restrict ourselves to values of « 


Y 


Fig. 16. 


within this interval, # will be a single-valued function of y. It is 
also easily seen to be a continuous function of y. 


For, if we give any positive increment « to #, within the above in- 
terval, y will have a certain finite increment o, and for all values of dy 
less than o, we shall have du <e. A similar argument holds if the in- 
crement of x be negative. Hence we can find a positive quantity o such 
that, « being any assigned positive quantity, however small, | da|<e for 
all values of dy such that |dy|<o. But this is the condition for the 
continuity of x regarded as a function of y (Art. 8). 


The same conclusion obviously holds if y steadily diminishes in 
the interval from «=a to v=b. 


If we do not limit ourselves to a range of « within which the 
function steadily increases, or steadily diminishes, then to any given 
value of y there may correspond more than one value of 2; the 
inverse function is then said to be ‘many-valued.’ Again, it may 
(and in general will) happen that through some ranges of y there 
are no corresponding values of «, 7.e. the inverse function does not 
exist. 


If Ceo 0 Ver A rn SRE es (1) 


the inverse functional relation is sometimes expressed by 


Baya ec we ee, Bee (2) 
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We then have FL fO Di =F Gee ee ee ae (3) 


te. the functional symbols f and f— cancel one another. This is 
the reason of the notation (2). 


The graph of any inverse function is derived from that of the 
direct function by mere transposition of # and y. 


Ex. 1, Let y=. This is a continuous function of x, and, if x be 
positive, continuously increases with w. Hence «, = ,/y, is a continuous 
function of y. If « be unrestricted as to sign, we have two values of « 
for every positive value of y; these are usually denoted by + /y. If 
y be negative, the inverse function ,/y does not exist. 


Ex. 2, The ‘goniometric’ or ‘inverse circular’ functions 
Sine @, COSm: x, tally, a, aC. 
are many-valued, 


The functions sin-! 2, cos~? # exist for values of # ranging from — 1 
to + 1, but not for values outside these limits. 


The function tan™!a exists for all values of x, It is many-valued, the 
values forming an arithmetical progression with the common difference 7. 


The curves for sin"! and tan™& are shewn in Figs, 21, 22, pp. 60, 
62. 


17. Upper or Lower Limit of an Assemblage. 


Before proceeding further with the theory of continuous 
functions it 1s convenient to extend the definitions of the terms 
‘upper’ and ‘lower’ limit, and ‘limiting value,’ given in Arts. 2 
and 4, , 

Consider, in the first place, any assemblage of magmtudes, 
infinite in number, but all less than some finite magnitude £. 
The assemblage may be defined in any way; all that is necessary 
is that there should be some criterion by which it can be deter- 
mined whether a given magnitude belongs to the assemblage or 
not. For instance, the assemblage may consist of the values 
which a given function (continuous or not) assumes as the inde- 
pendent variable ranges over any finite or infinite interval. 


In such an assemblage there may or may not be contained a 
‘greatest’ magnitude, ze. one not exceeded by any of the rest; 
but there will in any case be an ‘upper limit’ to the magnitudes 
of the assemblage, 7.e. there will exist a certain magnitude w such 
that no magnitude in the assemblage exceeds pw, whilst one (at 
least) can be found exceeding any magnitude whatever which is 
less than . And if w be not itself one of the magnitudes of the 
assemblage, then an infinite number of these magnitudes can be 
found exceeding any magnitude which is less than mw. 


16-17 | CONTINUITY 31 


The proof of these statements follows, as in Art. 2, by means 
of the geometrical representation. 


In the same way, if we have an infinite assemblage of magni- 
tudes, all greater than some finite quantity a, there may or may 
not be a ‘least’ magnitude in the assemblage; but there will in 
any case be a ‘lower limit’ v such that no magnitude in the 
assemblage falls below v, whilst one (at least) can be found below 
any magnitude whatever which is greater than v. And if v be 
not itself one of the magnitudes of the assemblage, an infinite 
number of these magnitudes can be found less than any magnitude 
which is greater than ». 


An important example occurs in the definition of the ‘perimeter’ 
of a circle. 


If we have any number of points on the circumference of a given 
circle, then by joining them in order we obtain an inscribed polygon, 
and by drawing tangents at the points we obtain a circumscribed 
polygon. It is easily proved that the perimeter of any inscribed 
polygon formed in this way is less than that of any circumscribed 
polygon. Hence, considering the whole assemblage of possible inscribed 
polygons, their perimeters will have a definite upper limit. Similarly 
the perimeters of all possible circumscribed polygons will have a lower 
limit. 

Moreover, these two limits must be identical. For, let PQ be a 
side of one of the inscribed polygons of the assemblage, PZ’ and Q7' 


P 


Fig, 17. 


the tangents at P and Q; let O be the centre, and let PQ meet O7 
in V. Then PZ and QT will be portions of sides of a circumscribed 
polygon, and if = be a sign of summation extending round the polygons 
the ratio of the perimeters of the two polygons will be 


(PQ) _ & (PN) 
S(7P+7Q) 3(PT)" 
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Hence, by a known theorem, the ratio in question will be intermediate 
in value between the greatest and least of the ratios 


PI a eON, 
PT °° OP’ 


which would occur in the complete figure. But when the angles POQ 
are taken sufficiently small, the number of sides in the polygons being 
correspondingly increased, each of the ratios ONV/OP can be made as 
nearly equal to unity as we please. Hence the upper and lower limits 
above mentioned must be the same. 


This definite limit to which the perimeter of an inscribed (or 
circumscribed) polygon tends, as the angles which the sides subtend at 
the centre are indefinitely diminished, is adopted by definition as the 
‘perimeter’ of the circle. The proof that the ratio (7) which this limit 
bears to the diameter of the circle is the same for all circles will be 
found in most books on Trigonometry. 


The length of any arc of a circle less than the whole perimeter 
may be defined, and shewn to be unique, in a similar manner. 


18. A Continuous Function has a Greatest and a Least 
Value. 


_An important property of a continuous function is that in any 
finite range of the independent variable the function has both a 
greatest and a least value. 


More precisely, if y be a function which is continuous from 
x=a to «=b, inclusively, and if w be the upper limit of the 
values which y assumes in this range, there will be some value 
of « in the range for which y=. Similarly for the lower limit. 


The theorem is self-evident in the case of a function which 
steadily increases, or steadily decreases, throughout the range in 
question, greatest and least values obviously occurring at the 
extremities of the range. It is therefore true, further, when the 
function is such that the range can be divided into a finite number 
of intervals in each of which the function either steadily increases 
or steadily decreases. 


The functions ordinarily met with in the applications of the 
subject are, as a matter of fact, found to be all of this character, 
but the general tests by which in any given case we ascertain 
this are established by reasoning which assumes the truth of the 
theorem of the present Art. See Art. 48. It is therefore desirable 
as a matter of logic to have a proof which shall assume nothing 
concerning the function considered except that it is continuous 
according to the definition of Art. 8. 
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The following is an outline of such a demonstration. In the 
geometrical representation, let OA =a, OB=6. If at A the value of y 
is not equal to the upper limit jy, it will be less than p; let us denote it 
by y-. We can form, in an infinite number of ways, an ascending 
sequence of magnitudes 


Yos Yrs Yas ++ 


whose upper limit is ». For example, we may take y, equal to the 
arithmetic mean of y and p, y, equal to the arithmetic mean of y, and 
#,and soon. Since, within the range AB, the value of y varies from 
Y to any quantity short of p», there will (Art. 9) be at least one value 
of x for which y assumes the intermediate value y,. Let a, denote 
this value, or (if there be more than one) the least of such values, of x. 


M, M, M,M, M 


Fig. 18, 


Similarly, let 2, be the least value of w for which y=y,, and so on. 
It is easily seen that the quantities 


ae digs Me ttack 


(which are represented by the points M/,, J/,, M;,... in the figure*) 
must form an ascending sequence; let M/ represent the upper limit of 
this sequence. Since any range, however short, extending to the left 
of MU contains points at which y differs from mu by less than any assign- 
able magnitude, it follows from the continuity of the function that the 
value of y at the point & itself cannot be other than p. 


* The diagram is intended to be merely illustrative, and is not essential to the 
proof. It is of course evident that any function which can be adequately repre- 
sented by a graph is necessarily of the special character above referred to, for which 
the present demonstration is superfluous. 

In the figure, OK=p, OH=yo, ONj=y1, ON2=Ye,... ; and, in the mode of 
forming the sequence 

Yor Yts Yoo 


which is suggested (as a particular case) in the text, Ny bisects HK, Ng bisects 
N,K, No bisects No K, and so on, 


L, 1 0, 3 
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To see that the above theorem is not generally true of discontinuous 
functions, consider a function defined as follows. For values of x other 
‘than 0 let the value of the function be (sin x)/x, and for «=0 let the 
function have the value 0. This function has the upper limit 1, to 
which it can be made to approach as closely as we please by taking | | 
small enough ; but it never actually attains this limit. 


19. Limiting Value of a Function. 

Consider the whole assemblage of values which a function y 
(continuous or not) assumes as the independent variable x ranges 
over some interval extending on one side of a fixed value z,. Let 
us suppose that, as # approaches the value #,, y approaches a 
certain fixed magnitude > in such a way that by taking | #— a, | 
sufficiently small we can ensure that for this and for all smaller 
values of | # — | the value of | y—2| shall be less than o, where 
a may be any assigned magnitude however small. Under these 
conditions, % is said to be the ‘limiting value’ of y as x appoaches 
the value z, from the side in question. 


The relation is often expressed thus: 
lim, +2, ¥ =A, 


but in strictness the side from which # approaches the value a, 
should be specified. 


If we compare with the above the definition of Art. 8 we see 
that in the case of a contenwous function we have 


Ting oe} P(e) = (a Sorc e time ee eee (1) 


or the ‘limiting value’ of the function coincides with the value 
of the function itself, and that if a, lie within the range of the 
independent variable this holds from whichever side 2 approaches 
a. If, on the other hand, a, coincides with either terminus of the 
range, «must be supposed to approach @, from within the range. 


Conversely, a function is not continuous unless the condition 
(1) be satisfied. 


Let us next take the case of a function the range of whose 
independent variable is unlimited on the side of w positive. If as 
is continually increased, y tends to a fixed value % in such a way 
that by taking w sufficiently great we can ensure that for this and 
for all greater values of # we shall have | y — | less than o, where 
o may be any assigned positive quantity, however small, then X is 
called the limiting value of y for « > 2, and we write 


lin 
There is a similar definition of 


bine, 
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when it exists, in the case of an independent variable which is 
unlimited on the side of x negative. 


20. General Theorems relating to Limiting Values. 

1°. The limiting value of the sum of any finite number of 
functions is equal to the sum of the limiting values of the several 
functions, provided these limiting values be all finite. 

2°. The limiting value of the product of any jfimte number of 
functions is equal to the product of the limiting values of the 
several functions, provided these limiting values be all finite. 

3°. The limiting value of the quotient of two functions 
is equal to the quotient of the limiting values of the separate 
functions, provided these limiting values be finite, and that the 
limiting value of the divisor is not zero. 


The proof is by the same method as in Art. 12, the theorems of 
which are in fact particular cases of the above 


Thus, let «, v be two functions of #, and let us suppose that as x 
approaches the value x,, these tend to the limiting values w,, », 
respectively. If, then, we write 


W=U,+0a, vV=v,+ 8, 
a and £ will be functions of « whose limiting values are zero. Now 
(w+ v)—(U,+%,)=a+ B, 
UY — Uv, = av,+ Bu, + af, 
UW Mm av,— Bu, 
2 % %(%,+ 8) 
And, as in Art. 12, it appears that by making « sufficiently nearly 
equal to x, we can, under the conditions stated, make the right-hand 


sides less in absolute value than any assigned magnitude however 
small. 


21. Illustrations. 

We have seen in Art. 19 that the limiting value of a continuous 
function for any value a, of the independent variable », for which 
the function exists, is simply the value of the function itself for 
“=a. It may, however, happen that for certain isolated or extreme 
values of the variable the function does not exist, or is undefined, 
whilst it is defined for values of w differing infinitely little from 
these. It is in such cases that the conception of a ‘limiting value’ 
becomes of special importance. 


Ex. 1. Take the function 


1- J(1 a) 
peste 
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The algebraical operations here prescribed can all be performed for any 
value of « between +1, except the value 0, which gives to the fraction 
the form 0/0. Now the definition of a quotient a/b is that it is a 
quantity which, multiplied by 4, gives the result a. Since any finite 
quantity, when multiplied by 0, gives the result 0, it is evident that the 
quotient 0/0 may have any value whatever. It is therefore said to be 
‘indeterminate.’ 


We may, however, multiplying numerator and denominator of the 
given fraction by 1+,/(1 — 2”), put the function in the equivalent form 


oe? 


{1+ /(1 —2*)}? 
and for all values of x between +1, other than 0, this is equal to 


1 
1+ /(1-2*)’ 
Since this function is continuous, and exists for x = 0, its limiting value 
for «> 0 is $. 


He. 2. Consider the function 


J(1 +2) — Ja. 
As « is continually increased this tends to assume the indeterminate 
form o—«. But, writing the expression in the equivalent form 
1 
J(1 +a) + Ja’ 


we see that its limiting value for ~~ is 0. 


Ex. 3. The period of oscillation of a given pendulum, regarded as 
a function of the amplitude a, has a definite value for all values of a 
between 0 and z, but it does not exist, in any strict sense, for the ex- 
treme values 0 and x. There is, however, a definite limiting value to 
which the period tends as a approaches the value zero. This limiting 
value is known in Dynamics as the ‘time of oscillation in an infinitely 
smal] are.’ 


22. Some Special Limiting Values. 


The following examples are of special importance in the Differ- 
ential Calculus. 


1°. ‘To prove that 


’ am — qm 
lim, +4 ——— = mar 
&. — 


for all rational values of m. 
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If m be a positive integer, we have 


: C—O! 
lim, Go img +a (a+ aa™+ ...F.a™ ae + am) 


iO 


since, the number (m) of terms being finite, the limiting value of 
the sum is equal to the sum of the limiting values of the several 
terms (Art. 20). 


If m be a rational fraction, = p/q, say, we put 


c= yf, a= b9, 
and therefore 
“om — gm ym — bmg y? — bP 


Fe Ea EB 


This fraction is equal to 


Verma ad 
y—b 
yt — b2 
y—b 


The limiting value of the numerator is pb?—, and that of the de- 
nominator is gb?—, by the preceding case. Hence the required 
limit is 

P bP-9, soi aPiq-), S=V 7 Camas 


as before. 
If m be negative, = —n, say, we have 
2 — Oe ee a 1 «2”"—a" 
a ea ita “eo 


If n be rational, the limiting value of this is 
-—. na", =—na-™>, = ma™, 


by the preceding cases. 


2°. To prove that 


ives eo Sy impo oe 1 ers (2) 


If we recall the definition of the ‘length’ of a circular arc 
(Art. 17) these statements are seen to be little more than truisms. 
If, in Fig. 17, p. 31, the angle POQ be 1/nth of four right angles, 
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then n. PQ will be the perimeter of an inscribed regular polygon 
of n sides, and n(7P+7Q) will be the perimeter of the corre- 
sponding circumscribed polygon. Now, if 
0=2Z POA =m/n, 
we shall have 
chordie) SP Ns sad 
arePQ arcPA 06 ’ 


TP+TQ PI _tand 
arePQ  arcPA  @6 


and 


Hence the fractions 


sin 0 q tane 
aa aa 


denote the ratios which the perimeters of the above-mentioned 
polygons respectively bear to the perimeter of the circle. Hence, 


as n is continually increased, each fraction tends to the limiting 
value unity (Art. 17). 


In the above argument, it is assumed that @ is a submultiple 
of 7. But, whatever the value of the angle POQ in the figure, 
we have 


chord PQ< are PQ, and TP+T7Q>arc PQ; 


ae. (sin 8)/@< 1, and (tan 9)/@>1. Hence these fractions must 
have respectively an upper and a lower limit; and it follows from 
the preceding that neither of these limits can be other than unity. 


The following numerical table illustrates the way in which the 
above functions approach their common limiting value as 6 is con- 
tinually diminished. 


n 0/3 (sin 6)/@ : (tan 6)/@ 


4 25 ‘90032 1:27324 
5 20 93549 1:15633 
10 ‘10 98363 1 03425 
20 ‘05 "99589 100831 
40 025 99897 100206 
7) ‘0 100000 1-00000 


The third and fourth columns give the ratios which the perimeters 
of the inscribed and circumscribed regular polygons of 7 sides respec- 
tively bear to the perimeter of the circle. 
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23. Infinitesimals. 


A variable quantity which in any process tends to the limiting 
value zero is said ultimately to vanish, or to be ‘infinitely small.’ 


Two infinitely small quantities are said to be ultimately equal 
when the limiting value of the ratio of one to the other is unity. 
Thus, when @ tends to the limit 0, sin@ and @ are ultimately 
equal, by Art. 22 (2). 


It is sometimes convenient to distinguish between different 
orders of infinitely small quantities. Thus if w, v are two quantities 
which tend simultaneously to the limit zero, and if the limit of 
the ratio v/u be finite and not zero, then v is said to be an 
infinitely small quantity of the same order as u. But, if the limit 
of the ratio v/u be zero, then v is said to be an infinitely small 
quantity of a higher order than u. More particularly, if the limit 
of v/w™ be finite and not zero, » is said to be an infinitesimal of 
the mth order, the standard being wu. 


Ex. 1. When, in Fig. 17, p. 31, the angle POQ is indefinitely 
diminished, VA and A7 are ultimately equal. For, by similar triangles, 


OFX 
ON OP? 
OP-ON OT-—OP 
and therefore One (OPs 
NATO 
a A?” OP’ 


and the limiting value of the ratio ON/OP is unity. 


Again, V7’ is an infinitesimal of the second order, if the standard 
be PN. For 


PRES ON ENT, 
NP ad a wa 
whence Pe Oh OA the limit, 
Ex. 2. We have 
in 46\2 
1 — cos = 2 sin* 30 = (“TF ) Ec ae (1) 


When 6—0 the limit of the first factor is unity. Hence 1 —cos@ is 
an infinitesimal of the second order, the standard being 0. 


Again 


sin ee cos 40 


tan 6 — sin 6 =( Tha cos OBO soon eee (2) 
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When 6 +0, the first two fractions tend each to the limit 1. Hence 
tan 6—sin @ is an infinitesimal of the third order. This is equivalent 
to the statement that in the figure referred to PZ'’— PWN is ultimately 
of the third order, the standard being Pl. 


The following principle enables us to abbreviate many argu- 
ments, especially in the applications of the Calculus to Geometry 
and Mechanics : 


If a and @ be two infinitesimals of the same order, and if a’ 
and 8’ be other infinitesimals which are ultimately equal to a and 
B respectively, then 


lim (3) = lim (5) rid eae (3) 
For pas, cas tenon Maemo ee (4) 


and the limits of the first two fractions on the mght-hand are 
unity, by hypothesis. The result follows by Art. 20*. 


A quantity which in any process finally exceeds any assignable 
magnitude is said to be ‘infinitely great.’ Andif one such quantity 
u be taken as a standard, any other v is said to be infinitely great 
of the mth order when the limit of v/u™ is finite and not zero, 


EXAMPLES. I. 
(Algebraic Functions.) 


1. Draw on the same diagram the graphs of a” for the cases 
m=1, 2, 3,4, 4, 
for values of w ranging from 0 to 1:2 t. 
2. Draw graphs of : 
(1) (w—1)(#-2), w-—«+1. 
(2) w(l—a#), a (1—a)% 
1 


1 
(3) een ess 


* A good example of the application of this principle will be found in Art. 63. 
_ ‘tf The curves should be drawn carefully to scale; for this purpose paper ruled 
into small squares is useful, The numerical tables of squares, square-roots, and 


reciprocals, given in the Appendix (Tables A, B, C), will occasionally help to shorten 
the arithmetical work. 


EXAMPLES Al- 


() JQ~2), sao. 

@ SNe), @-De-9 
6) toe Tar 

©) trae 


ax e 
ee ie 
8. Prove that the equation 
2a? + 5a?— 5a —3=0 


has a root between —o and —1, another between —1 and 0, and a 
third between 1 and 2. 


4. Prove that the equation 
20° + Tx? + 382-5 =0 
has three real roots, and find roughly their situations, 
5. Find roughly the situations of the roots of 
22° — 3x? — 362+ 10 =0. 
6. Prove that every algebraic equation of odd degree has at least 
one real root; and that every equation of even degree, whose first and 


last coefficients have opposite signs, has at least two real roots, one 
positive and one negative. 


EXAMPLES. II. 
(Circular Functions.) 


1. Draw graphs of the following functions ; 
(1) cosecx, cota, cota + tana, 
(2) sin?2, cos?x, tan?2. 


(3) sina+sin 2a, sin x+ cos 2a, 
: Darel 
(4) sina’, sin,/#, sin 5 
2. Prove that the equation 


sina—«#cosx=0 


has a root between 7 and 37. 
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EXAMPLES. III. 


(Sequences.) 


1, Find the upper and lower limits_of the magnitudes 


where : n=l, 2, By vee 


2. If, in the sequence 
hy, Ag, U3, -++y Any veey 
An 41 = MAy, + C, 
where m and ¢ are positive, and m <1, the sequence has the limit 
c/(1 — m) whatever the value of a. 
3. The quantities ' 
2s l(2#a/2), x2aan/ Qe 2) ases 
where Ons1 = /(2 + Op), 


form an ascending sequence whose limit is 2. 


4. Tf Ani = J (k + Ap), 


where a, and k& are positive, the sequence is ascending or descending, 
according as a, is less or greater than the positive root of z=x+hk, 
and has in either case this root as its limit. 


’ 


5. Examine the character of the sequence where 
k 

a, SS 

N+1 il i aay 


k being positive. Prove that if a be positive it has as a limit the 
positive root of a +a=h. 


6. Find a sequence of quantities approximating to the positive 
root of the equation 


o = 041 
7. Prove that the sequence formed according to the law 
Fy41 = tan Ly, 


where «, lies between 1 and 2, has for its limit the least positive root 
of the equation tan «=a. 


8. If ay41, bn,, are respectively the arithmetic and harmonic 
means between a, and b,, and a,, b, be positive, the sequences whose 
nth terms are a, and 6, respectively have the common limit ,/(a,,). 
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OQ. LE Oni = 4 (Gn ate bn), On41 = ni (tin On) 


and a, 6, are positive, the sequences whose nth terms are a», b, con- 
verge to a common limit. 


(This limit is called the ‘arithmo-geometric mean’ between a 


and 6,.) 


EXAMPLES. IV. 
(Limiting Values of Functions.) 


1. Find the limiting values, for « > 0, of 


sinax tanax 


x” x 


2. Find the limiting values, for « —0, of ® 


sin! 4 tan-lae ~ 
an ; 


8. Trace the curves 


sin a l—cosa 
= 4 


TE i = Ramey 


4, Prove that 
limy-»37 (sec # — tan x) = 0. 


5. Prove that 
J(.+2)— v(l=a) 


x 


lim, >9 


6. Prove that 
limy +o {,/(2?+2+1)—x}=4. 


7. Regular polygons are inscribed and circumscribed to a given 
circle. Prove that when ~ is large the difference between the areas of 
the in- and circumscribed polygons of 2n sides is one-fourth the differ- 
ence between the areas of the in- and circumscribed polygons of n 
sides. 


8. A straight line AB moves so that the sum of its intercepts 
OA, OB on two fixed straight lines OX, OY is constant. If P be the 
ultimate intersection of two consecutive positions of 44, and Q the 
point where AB is met by the bisector of the angle XOY, then 
AR= OB. 


9. Through a point A on a circle a chord AP is drawn, and on 
the tangent at A a point 7’ is taken such that AZ=AP, If TP 
produced meet the diameter through A in Q, the limiting value of AQ 
when P moves up to A is double the diameter of the circle. 
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10. A straight line 4B moves so as to include with two fixed 
straight lines OX, OY a triangle AOL of constant area. Prove that 
the limiting position of the intersection of two consecutive positions of 
AB is the middle point of AB. 


1l. A straight line AB of constant length moves with its ex- 
tremities on two fixed straight lines OX, OY which are at right angles 
to one another. Prove that if P be the ultimate intersection of two 
consecutive positions of AB, and JV the foot of the perpendicular from 
O on AB, then AP = NB. 


12. Tangents are drawn to a circular arc at its middle point and 
at its extremities; prove that the area of the triangle contained by 
the three tangents is ultimately one-half that of the triangle whose 
vertices are the three points of contact. 


13. If PCP’ be any fixed diameter of an ellipse, and QV any 
ordinate to this diameter ; and if the tangent at Q meet CP produced 
in 7’, the limiting value of the ratio 7’P: PV, when PY is infinitely 
small, is unity. 


CHAPTER II 
DERIVED FUNCTIONS 


24. Introduction. Geometrical Illustrations. 


The Differential Calculus originated in the problem of finding 
the direction of the tangent-line to a given curve at any given 
point. 


Let P and Q be adjacent points on a continuous curve 


TET Ware ree, OE (1) 


and PM, QN their ordinates, and let PR be drawn parallel to 
OX. Let the chord PQ meet the axis of ein S. If the point P 


Fig. 19. 


be fixed, whilst Q is made to approach P, this chord will, in the 
case of any ordinary geometrical curve, tend to assume, except 
possibly at one or more isolated points, a definite limiting position 
PT, which is adopted as the definition of the ‘tangent-line’ at P. 


The direction of the tangent-line is determined by the angle 
which TP makes with OX, 2.e. by the limiting value of the angle 
PSX in the figure. If we put 


OM=a, PM=y, ON=cx+62, QN=y+ by, 
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we have , 
PMS ORS soy 
tan PSX = Tr = PR = 3° eiejerulevejeteierarenaiere’© (2) 
The problem is therefore to find the limiting value of the ratio 
dy/dx as dx tends to the limit zero, This limiting value is 
denoted by 


Fe oc ROE TR a (3) 


This is to be regarded as a single symbol, the fractional appear- 
ance being preserved merely in order to remind us how the lhmit 
is approached. 


Analytically, the same thing is denoted by ¢' (a), which is 
called the ‘derived function’ of ¢ (2). 


It is convenient to have a geometrical name to denote the 
property of a curve which is indicated by the symbol (3). We 
shall use the term ‘gradient’ in this sense. If from any point P 
on the curve we draw the tangent-line to the right, the gradient is 
the trigonometrical tangent of the angle which the direction of 
this line makes with the positive direction of the axis of « If 
this angle is negative, the gradient is negative; if the tangent- 
line is parallel to OX, the gradient vanishes. See Fig. 20. 


In most cases with which we have to deal the gradient is 
itself a continuous function of «, except that it may occasionally 
become infinite at isolated points, where the tangent is perpen- 
dicular to OX. The figure includes the case of-an isolated dis- 
continuity of finite amount in the gradient. 


Y 


Fig. 20. 


. 25. General Definition of the Derived Function. 
As the notion of the derived function is important in almost 
all branches of Mathematics, we proceed to define it in a more 
formal manner, without special reference to Geometry. 
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Let y be a function which is continuous over a certain range 
of the independent variable x; let 6x be any increment of «# such 
that #+ 62 hes within the above range, and let Sy be the con- 
sequent increment of y. Then, w being regarded as fixed, the 
ratio 


will be a function of d# If as dx (and consequently also dy) 
assumes any series of values having zero as its limit, this ratio 
tends to a definite and unique limiting value, the value thus 
arrived at is called the ‘derived function,’ or the ‘derivative,’ 
or the ‘differential coefficient, of y with respect to a, and is 
denoted by the symbol 


More concisely, the derived function (when it exists) is the 
limiting value of the ratio of the increment of the function to the 
increment of the independent variable, when both increments are 
indefinitely diminished. 


It is to be carefully noticed that in the above definition we 
speak of the limiting value of a certain ratio, and not of the ratio 
of the limiting values of dy, 62. The latter ratio is indeter- 
minate, being of the form 0/0. 


When we say that the ratio dy/Sz tends to a unique limiting 
value, it is implied that (when w lies within the range of the 
independent variable) this value is the same whether dx approach 
the value 0 from the positive or from the negative side. It may 
happen that there is one limiting value when 6x approaches 0 
from the positive, and another when 6 approaches 0 from the 
negative side. In this case we may say that there is a ‘right- 
derivative, and a ‘left-derivative, but no proper ‘derivative’ in 
the sense of the above definition. See Fig. 20. 


The question whether the ratio dy/éz really has a determinate 
limiting value depends on the nature of the original function y. 
Functions for which the limit is determinate and unique (save 
for isolated values of #) are said to be ‘differentiable. All other 
functions are excluded ab initio from the scope of the Differential 
Calculus. 


A. differentiable function is necessarily continuous, but the 
converse statement is now known not to be correct. Functions 
which are continuous without being differentiable are, however, 
of very rare occurrence in Mathematics. 
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There are various other notations for the derived function, 
in place of dy/dw. The derived function is often indicated by 
attaching an accent to the symbol denoting the original function. 
Thus if | 

af = DAG), Mares res eden nena eae (3) 


the derived function may be denoted by y’ or, as already stated, 


by $'(2). 
Si by __ p(t dz) — $(@) 
. fai OL én j 
we have, writing h for dz, 


lee = e eed a (4) 


This formula is often used in the sequel. 

The operation of finding the differential coefficient of a given 
function is called ‘differentiating. If « be the independent 
variable, we may look upon d/dx as a symbol denoting this 
operation. It is often convenient to replace this by the single 
letter D; thus we may write, indifferently, 

dy a 
da’ da” 
for the differential coefficient of y with respect to «. 


Dy, 


26. Physical Illustrations. 


The importance of the derived function in the various appli- 
cations of the subject rests on the fact that it gives us a measure 
of the rate of increase of the original function, per unit increase 
of the independent variable. 


To illustrate this, we may consider, first, the rectilinear motion of 
a point. The distance s of the point from some fixed origin in the 
line of motion will be a function of the time ¢ reckoned from some 
fixed epoch. The relation between these variables is often exhibited 
graphically by a ‘curve of positions,’ in which the abscisse are pro- 
portional to ¢ and the ordinates to s. If in the interval d¢ the space 
ds is described, the ratio $s/d¢ is called the ‘mean velocity’ during the 
interval d¢; ae. a point moving with a constant velocity equal to this 
would accomplish the same space és in the same time 8¢ In the limit, 
when é¢ (and consequently also és) is indefinitely diminished, the 
limiting value to which this mean velocity tends is adopted, by de- 
finition, as the measure of the ‘velocity at the instant ¢.’? In the 
notation of the Calculus, therefore, this velocity v is given by the 
formula 

ds 
OS crete teeeneetenen testes ereees (1) 
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In the graphical representation aforesaid, v is the gradient of the 
curve of positions. 


Again, the velocity v is itself a function of ¢ The curve repre- 
senting this relation is called the ‘curve of velocities.’ If dv be the 
increase of velocity in the interval 6¢, then 6v/d¢ is called the ‘mean 
rate of increase of velocity,’ or the ‘mean acceleration’ in this interval. 
The limiting value to which the mean acceleration tends when 6¢ is 
indefinitely diminished is called the ‘acceleration at the instant t.’ 
If this acceleration be denoted by a, we have 


dv 


In the graphical representation, a is the gradient of the curve of 
velocities. 


In the case of a rigid body revolving about a fixed axis, if 0 be 
the angle through which the body has revolved from some standard . 
position, the ‘mean angular velocity’ in any interval d¢ is denoted by 
60/8¢, and the ‘angular velocity at the instant ¢’ by 


Again, if w denote this angular velocity, the ‘mean angular accele- 
ration’ in the interval 6¢ is denoted by 6w/dt, and the ‘angular 
acceleration’ at the instant t by 

dw 
A Pe AP rene eA 4 
a (4) 


Again, the length of a bar of given material is a function of the 
temperature (0). If x be the length at temperature 6 of a bar whose 
length at some standard temperature (say 0°) is unity, then 62/80 
represents the mean coefficient of (linear) expansion from temperature 
6 to temperature 0+ 60, and da/dé@ represents the coefficient of ex- 
pansion at temperature 0. 


As another example, suppose we have a fluid which is free to 
assume a series of states such that the pressure (p) is a definite 
function of the volume (v) of unit mass. If the volume change from 
v to v+ ov, the fraction — v/v measures the ratio of the diminution of 
volume to the original volume, and gives therefore what is called the 
‘compression.’ The ratio of the increment of pressure dp required 
to produce this compression, to the compression, is — vdp/dv. The 
limiting value of this when dv is infinitely small, viz. — vdp/dv, is 
defined to be the ‘elasticity of volume’ of the fluid under the given 
conditions. 


27. Differentiations ab initio. 


Before investigating general rules for calculating the derivatives 
of given analytical functions, we may discuss a few examples 
independently from first principles. 


L. I. 0, 4 
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Ex. 1. Tf y=, we have dy =a, and therefore 
8 dy _ 
<= 1, whence cee ib 
Ex, 2. Let PED, cal tapern sane ea eee eater ee (1) 
We have, writing / for da, 
dy (xt+hP-x 
eae a 


i =2a +h. 
Proceeding to the limit (A > 0), we find 


dy 4 
ae SH LD o cescceeesccccccte: coccssscevevccs (2) 
1 
Ex. 3. Let Sf al? won cance ea aa eaeawa tn net eae (3) 
1 1 h 
avo Ave Uracrca, Meee: 
by 1 
and therefore Slt CCAS 
dy : 1 1 
Hence eee limy;+o FICTS Neer ea (4) 
The negative sign is due to the fact that y diminishes as & increases. 
Fx. 4. It Of en) DO star bak San a lace RO epee ee (5) 
h 
we have dy= J/(x+h)— Jxe= Tee ate 
and by 


1 


ba (eth) + Ja’ 
Proceeding to the limit (A ~ 0), we find 


dy 1 
dz — 2,/x ee ee ee i i ry (6) 
28. Differentiation of Standard Functions. 
Loy. Tf. YM ils seas Seendagiaincohedanans (1) 
we have eC 
6a (w+ bx) -a@ 
It has been shewn in Art, 22, 1°, that, for all rational values of m, 
the limiting value of this fraction when 82 > 0 is ma”, Hence 
2 = TO sont woes terete aan (2) 
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Ex, If m=2, dy/da=2«; if m=}, dy/dv=4u-%. Cf. Art. 27. 
2. AE SPRUNG) Mee nee ean are eves oe oe (3) 
we have, writing h for 82, 


pat aa 
ie seca fine 2] et, 


by Art. 22, 2°; and the limiting value of the second factor is 
cosa. Hence 


The student should refer to the graph of sina on p. 28, and 
notice how the gradient of the curve varies in accordance with 
this formula. 


oo At OP AOSD ples cance? sees es 27h asian tae (5) 
een dy _ cos (+h) —cos # 
bu 
= = sin («© +3h); 
gh 


the limiting value of which is, on the same understanding as 
before, 


z ISIN Milas ophuiiccsatea cde sp eben ces (6) 
4°. If ie Ha ey Seo re sn asasayase ances (7) 
we have 
dy _tan(w+h)—tang _ sin(#+h) cos#—cos(a+h)sing 
Ox h h cos # cos (a +h) 
_ sink 1 


h “cos acos(a@+h)* 


Hence, in the limit, 
diss ; 
Tig CoS OO ttt tte tteetntees (8) 


This shews that the gradient of the curve y= tan 2, between 
the points of discontinuity, is always positive; see Fig. 15, p. 28. 


4—2 
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29. Rules for differentiating combinations of simple 
types. Differentiation of a Sum. 


1°, Let 9) =U AC heats one cage tee ee (1) 
where wu is a known function of #, and C is a constant. We have 


y+ dy=utdut+C, 


and therefore dy = ou, 
eee 
6x 8a’ 
: ee dy du 
or, in the limit, Tan dp eee (2) 


This fact, that an additive constant disappears on differ- 
entiation, obvious as it is, is very important. The geometrical 
meaning is that shifting a curve bodily parallel to the axis of y 
does not alter the gradient. 


2°, Let Of aN UN seit sag fan shaadi (3) 
where u, » are given functions of a As in Art. 12, we find 
dy = du + by, 
sy du , dv 
and therefore ST + sp" 


Hence, since the limiting value of a sum is the sum of the limiting 
values of the several (cme. : 


dy _ du dv 
ap Sa + ne ale alevelctare eraletevatertinseoeiaeretrerere (4) 
Again, if YSU OW, vicki gnoveen cena Wie cian (5) 
; dy _d dw 
we have Gn de aon 
du dv dw 
== a8 ae Dye | (6) 


by a double application of the preceding result. In this way we 
can prove, step by step, that the derived function of the sum 
of any fimte number of given functions is the sum of the derivatives 
of the separate functions. 
Hx, The derived function of 
Aya + Arab 3 td aA 
is mA x) + (m — 1) Aya? + e.. + Agi: 
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30. Differentiation of a Product. 
te Lf. AEC Bat BO a Rene eee (1) 
where C is a constant, and w a function of «, we have 
y + dy =C (ut Su), 


and therefore dy = C du 
by ou 
Hence Sau 0 3e’ 


and, proceeding to the limit, 

dy du 

Snes eee eee (2) 
Hence a constant factor remains attached after the differentiation. 


The geometrical meaning of this result is that if all the 
ordinates of a curve be altered in a given ratio, the gradient is 
altered in the same ratio. Cf. Fig. 27, p. 84. 


2°, Let TR 1 pe eeiacy he AR re ec Per (3) 

where u, v are both functions of a As in Art. 12, 
dy =(u + bu) (v + dv) — w 
= vdu + udu + dudv, 
and therefore 2 =v 2 +(u+ du) = : 
Hence, proceeding to the limit, and making use of the principle 
that the limit of a product is the product of the limits, we have 
dy _ du, dv 


If we divide both sides of this equation by y, = uv, we obtain 


the form 

1 dy __ldu 1dv 

yde udxz vdx 
This result is easily extended; thus if y=wvw, we have, writing 
y =z2w, where z= w, 


1 dy Ide 1 dw 
yda zdxe wdx 
1ldu 1ldv 1 dw 
a da v du wax’ ee ee ey (5) 
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by a double application of the preceding result. And so on for 
any finite number of factors. 


If we multiply both sides by y, = uvw..., the generalized form 
of the last result becomes 


or, in words: 


The derived function of a product is found by differentiating 
with respect to so far as it is involved in each factor separately, 
the other factors being treated as constants, and adding the 
results. 


fi, 1. Tf Y = Uh, UAW cacoee £0 mi factors Wey se,.<cac ss. (7) 
we have a ane cohen: es 
: yde ude wdx "" a an? 
dy mgr | 
whence Lc (8) 


A general proof of this result, free from the restriction that m is 
a positive integer, is given in Art. 32. 


Hx, 2, Ié Gf = EIN COS, oe cacanscerue ana ieneaees (9) 
dy Os Ben: 4 
we have dp = 8” Ge (sin x) + sin os (cos a) 
= Cos x. cosx—sin x. sin x 
= cos*w@—sin*#=cos 2a. ......... eet (10) 
Ha, 3. Tf 9) > DARIN, ONG to. nese tae oee eee tae (11) 
dy ., ee 
we have rhe x a (sin a) + sin a ae (a2) 
=O" GOS Mt toca BIN Cetera a aan eons ae (12) 
31. Differentiation of a Quotient. 
Uw 
Let ae SESS (1) 


where w, » are given functions of z As in Art. 12, we find 
ee 
v+du uv v(v+dv)’ 
bu 80 
whence by enon we 


da u(ut+ dv) * 
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Hence, in the limit, 


pee 
dy “da” de Q 
dz y? Se OHH eee eee eee ree eenes 2) 


In words: To find the derived function of a quotient, from the 
product of the denominator into the derived function of the 
numerator subtract the product of the numerator into the derived 
function of the denominator, and divide the result by the square 
of the denominator. 


The particular case Y= eeteeeeee trent eeneeens (3) 
is worthy of separate notice. We then have 
I aa eg 
tye eu 0 v(v4+6v)’ 
év 

DUP Oh 
Sa -v(v+6v)’ : 
dy 1 dv 
dz a y da © CF OF POP ee eee eee eee eoreeeHeEe eee eeeHe (4) 


This might of course have been deduced by putting u= 1, du/dz=0 
in the general formula (2). 


eal LE ee (5) 
we have oe 14-24, w= 1420, 
whence a = Cee! ae (1 +a + 2") 
= oe he EN ee elo un mere (6) 
Ex. 9. TE Vea baa ee iwnps tots (1) 


dy aay du Vimoae du rs 
a j dx 


see Art. 32. 


56 INFINITESIMAL CALCULUS (CH. 


The formula of this Art. may also be deduced from Art. 30 (4). 
If y=u/v, we have w= vy, and therefore 


ldu _ldv ,idy 


rere he ea he ec ye (9) 
ldy_ ldu ldv, 
whence Arne gt aaa ep oer ee (10) 
this is equivalent to (2) above. 
The following examples are important: 
° e = = sin # 
To Tf y= lett =" Saoetgeee nena Sere (11) 
Ceres sa AC, 
dy COs & (sin #) —sinz - (cos @) 
we find aE TE RS STAT a gg Pa 
da Cos? & 
2 in2 
= a ae SOO? We cs setaSen ss oe nawaees (12) 
cos? w 
This agrees with Art. 28, 4°. 
Similarly, if U > COW Bia ocr sain sane at oronee (18) 
we find 2 mes COSOC! @. A TPs aunt aed (14) 
] 
2°. if = re 
Y = SOC Ws sreeere ete eeeeeeenes (15) 
dy Teeth sin z 
we have Pre Wy AC x) = costae es (16) 
Similarly, if a) = COSOC 0. -.<.seaey alec sone (17) 
d COS v 
find ee depres 
we fin Pe gin? ees (18) 


If, as explained in Art. 25, we employ the symbol D to denote 
the operation of differentiating with respect to a, the results of 
Arts. 29—31 may be summed up as follows: 


Dw +0) = Dut Dire (19) 
D (uv) = oDu + uD, .. 0. ccccccccceees (20) 
D (<) _ Du — uDv 


) vr 
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32. Differentiation of a Function of a Function. 


If Cee 00) a rs retary ere rea (1) 
where hi ECB) ete ed sey haen yt ieee soe (2) 
the symbols F, f denoting given functions, then 

BIE SACO metre) (3) 

For, if dz, dy, du be simultaneous increments, we have 

a 
da Bu ba’ 


identically ; and therefore, since the limit of a product is the product 
of the limits, 
dy dy du 


dx du dz‘ 


A useful application of the formula (3) occurs in the theory of recti- 
linear motion. Thus if, as in Art. 26, we denote by v and a the velocity 
and the acceleration, respectively, of a moving point, we have 


Hence if v be regarded as a function of the space described (s), we have 


_dvds_— dw P 
Sika se aleve otahe/vie'sit)olate/oltvelele stoletetdievercts (5) 


Similarly, in the case of a rigid body rotating about an axis, the 
angular acceleration, when the angular velocity is regarded as a function 
of 6, will be given by 

dw dé dw 
dé dt ) or w dé oe carer cre reereresesesereres (6) 


The following deductions from (3) are important : 
oat Of EAD AO). accu igasivnana isin es (7) 
then, putting w= «+a, du/dx=1, the formula (3) gives 
dy 
da 


The geometrical meaning of this is that shifting a curve bodily 
parallel to the axis of w does not alter the gradient. 


ae PAP HGS sandoties tn as ier sanes ha (8) 
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PA Vite ape (leat) 2 seems ert ene (9) 
we have, putting u=ka, du/de=k, 
th nr 
ae TBC Tete) io tiratans doe eee tee (10) 
of. Af ie ap ghee cnc loner ceninertr ® (11) 


where m is any rational quantity, we have 
F(u)=u™, FF (u)=mu™, 


dy. ., a 
and therefore da ; dat ccs (12) 
In particular, in the cases m=}, m =— 4, we find 
d 1 du 
de®” 3 fu da’ an 
qd lato" Pee ee 


dé Ja ~ yd de 
respectively. 
We add a few examples on the above rules. 


Baeol. At Of = SUN Oss vane tanto tonane cease ate (14) 
that is, y=u™, where w=sina, 
_, du Te, 
we have Dy = mu™ Fp =m sin Pe COR: carnal (15) 
He, 2. “it CO | Coen) BUENO ARE NEPA een aRne (16) 
we have Dy = D (a? —22)3 =} (a? -22)~ 4. D (a? — 2%) 
i 
ed (a? — 22) eee ee ee er ae ay (17) 
Ba, 3. Let SE Rea 
a: € y a? —2) .(18) 
If we put u=%, v=,/(a*—2?), 
we have Du=1, and Dv= aap 
by the preceding Ex. The rule for differentiating a fraction then gives 
a 
a? — x?) + ——_~ 
Bee vDu ule > J ( ) »/ (a? — a") 
v oe 
ae 
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33. Differentiation of Inverse Functions. 


If y be a continuous function of #, then under a certain con- 
dition (see Art. 16), which is fulfilled in the case of most ordinary 
mathematical functions, x will be a continuous function of y. 


If dx, dy be corresponding increments of # and y, we have 


identically. Hence, since the limit of the product is equal to the 
product of the limits, 


Hence, it being presupposed that y is a differentiable function of a, 
it follows that # is in general a differentiable function of y, and that 
the two derived functions are reciprocals. 


The geometrical meaning of this is that the tangent to a curve 
makes complementary angles with the axes of # and y. 


The following cases are important: 


ie if Qfiae SUL SL acs cac te cavsievgn send’ iste (2) 
we have £=sin y, ate COS Y. 
dy 
1 i 
Hence em ayn aw Pauses eacecnd aes (3) 
Jigees he BY CON Ge or5 0 isl, ole dare a Poo ee sian es (4) 
we have Y = C08 Y, * —siny, 
a 
dy 1 1 


and therefore ie + ere es (5) 

The ambiguity of sign in these results is to be accounted for 
as follows. We have seen that if y=sin— a, then y is a many- 
valued function of «; viz. for any assigned value of x (between 
the limits + 1) there is a series of values of y. For some of these 
dy/dz is positive, for others negative; see Fig. 21(p.60). Similarly 
for cos™ a. 


If, in accordance with a usual convention, we agree to under- 
stand by sin w the angle between — 47 and 47 whose sine is a, 


we must write 
1 


lem ( 


date 
— sin -*«e#=+ 


da 6) 
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Sunilarly if cos @ be restricted to lie between 0 and 7, we have 


cos) a : 7 
A ee (7) 
oredt Ome UMMA ee rae Cosa een eis toe eee (8) 
we have e=tany, i = sec? y, 
dy 1 1 


and therefore —~ = = 


There is here no ambiguity of sign. For each value of « there is an 
infinite series of values of y, but the value of dy/da is the same for all, 
the tangent lines at the corresponding points of the curve y = tana 
being parallel. See Fig. 22, p. 62. 


fs Aer Si os melee 
Ex.1. Let y = sin a ert ae area (10) 
or y=sin-!u, where u= Bice : 
J/(1 + &) 
dy dy du _ 1 du 
Bonar da dudx J(1—w) da’ 
We easily find 
1 du 1 
Se * 
J(1 u*) J+ 3)’ dx (1 +022” 
d 1 | 
whence = Dp ae ee (11) 
It is easily proved (putting « = tan @) that 
sl ws a -1 
sin Jd +a) tan“? a, 
so that the above result is in accordance with (9) above. 
l+x+a 
= -1 
Ex.2. Let al i are EE (12) 
3 l+x+e 
If we write Tee 
dy 1 du 


we have +) ae ne 
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2 lor Sane ey are eas 
(=a+af” de” (Tae y” 


OG Ses 
de 1+ 3a?+a*" 


We find l+w= 


whence © © ee ee Sone ee dpw eee rou repner ane (13) 


Qn 


Fig. 22. 


34. Functions of two or more independent variables. 
Partial Derivatives. 


Although in this treatise we are primarily concerned with 
functions of a single independent variable, it will occasionally be 
useful, even at an early stage, to have at our command ideas and 
notations borrowed from the more general theory. 


33-34 | DERIVED FUNCTIONS 63 


One quantity wu is said to be a function of two or more inde- 
pendent variables a, y, ..., when its value is determined by those 
of the latter, which may be assigned arbitrarily, and independently, 
within (in each case) a certain range. Thus if P be any point of 
a given surface, and a perpendicular PN be drawn to any fixed 
horizontal plane, the altitude PN is a function of the coordinates 
(a, y) of the point NV. 


Fig. 23. 


So again, in Physics, the pressure of a gas is a function of two 
independent variables, viz. the volume (per unit mass) and the 
temperature. 


The functional relation is expressed by an equation of the form 


mE (CY sas) a ret te cose racer ener (1) 


In particular, in the aforesaid case of a surface, if we denote the 
altitude PV by z, we have 


LONG) pio me ad lameness acters (2) 


The definition of continuity given in Art. 8 may be extended 
to the present case as follows. A function ¢ (a, y, ...) 18 said to be 
continuous for a particular set 2, y, ... of values of the independent 
variables if a quantity ¢, different from zero, can always be found 
such that ¢ (a + da, y + dy, ...) shall differ in absolute value from 
(2, y, ...) by a quantity less than any prescribed magnitude o, 
however small, for all values of the increments dz, dy, ... which are 
less in absolute value than e. 
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Thus, in the case of two independent variables, illustrated by 
the figure, it is implied that a rectangle can be drawn in the plane 
ay, about NV, such that the ordinates at all points within this rect- 
angle shall differ from PN by less than o, however small « may be. 


Let us now suppose, the function 


UDG, Yrs hans ana aeme eaeeae (3) 


being continuous, that all the independent variables save one («) 
are kept constant. Then uw being assumed to be a differentiable 
function of a, its derived function with respect to x is called the 
‘partial differential coefficient’ or ‘partial derivative’ of u with 
respect to w, and is denoted by du/dv. Thus 


ou b(a+ 6x, y,...)— b (a, y, «.-) 


an => limg,->0 = s Ssesees (4) 
In like manner 

OW as b (a, y + dy, ...) — b (a, Y, «.) 

A limgy+o Sy eT (5) 


Tn the case of the surface (2) it is plain that the partial deri- 
vatives 


ae Oe 
Oa’ oy 
are the gradients of the sections (HK, EM, in the figure) of the 
surface by planes parallel to the planes ZOX, ZOY respectively. 


IB Ws line DE me aed Man dete eee Ee (6) 
Oz dz 
we have ae Sng —ty*, ann Re cosh Nace eee (7) 


Ex. 2. Assuming that in a gas the pressure (p), volume (v), and 
temperature (@) are connected by the relation 


_ RO 
p= aa b, | aleioyevn aye. e/adernvareipix tar cleteters ermis lain oetiers (8) 
ry) BO =e R 
we | gee P 
1ave . Be? BM yes (9) 


35. Implicit Functions. 
An equation of the type 
& (629) = 0. 2 ee eee (1) 


in general determines y as a function of w; for if we assign any 
arbitrary value to #, the resulting equation in y has in general one 
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or more definite roots. These roots may be real or imaginary, but 
we shall only contemplate cases where, for all values of # within a 
certain range, one value (at least) of y is real. The term ‘implicit’ 
is applied to functions determined in this manner, by way of con- 
trast with cases where y is given ‘explicitly’ in the form 


st RC Ne ARs Bor eer cere er (2) 
If we regard BO We Wass contin dated Snoa pa soe (3) 


as the equation of a surface, then (1) is the equation of the section of 
this surface by the plane z=0. If the plane xy be regarded as hori- 
zontal, the sections z=C, where C’ may have different constant values, 
are the ‘contour-lines.’ 


If we require to differentiate an implicit function, we may seek, 
first, to solve the equation (1) with respect to y, so as to bring it 
into the form (2). It is useful, however, to have a rule to meet 
eases where this process would be inconvenient or impracticable. 
It will be sufficient, for the present, to consider the case where 
¢ (a, y) is a rational integral function of « and y, we. it is the sum 
of a finite series of terms of the type Amn2™”y", where m, n may 
have the values 0, 1, 2, 3,.... Since, by hypothesis, ¢ (a, y) is con- 
stantly zero, its derived function with respect to # will be zero. 
Now by Arts. 28, 30, 32, we have 


d Mrjn\ — m— Te mM pn N— dy 
qa y”) = marry” + nary Fes 


Hence, if SUCHET a 0 Nt 1 ca Se ee eI (4) 
we have Arn git gy” + BA, ney # on Ope canatan (5) 
In the notation of Art. 34, this may be written 
Op , Op dy 
an taoy dea UTES Aen ee opener (6) 
og 
dy ou 
or dz = ag Air i (7) 
oy 


It will be shewn in Chapter Iv that the results (6) and (7) are not 
limited to the above special form of ¢ (#, y); but the present case 
is sufficient for most geometrical applications. 


LL, 5 
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EXAMPLES. V. 
(Differentiations ab initio.) 


1. Find, from first principles, the derived functions of 


ABD Gos ue sf : 

if 
2. Also of . ne ee 

Std 8 We 
1 
2 2 
8. Also of a/ (a? + a), Ware) Bay. 
4. Also of cota, seca, coseca. 
Also of sin? z,. cos?a, sin 2a”, cos 2a. 


6. If, in the rectilinear motion of a point, 
s=ut+ tal’, 
where wu, a are constants, prove that the velocity at time ¢ is u+at, 


and that the acceleration is constant, 


7. If the pressure and the volume of a gas kept at constant 
temperature be connected by the relation 


pv = const., 
the cubical elasticity is equal to p. 


8. If the radius of a circle be increasing at the rate of one foot 
per second, find the rate of increase of the area, in square feet per 
second, at the instant when the radius is 10 feet. 


9. If the area of a circle increase at a uniform rate, the rate of 
increase of the perimeter varies inversely as the radius. 


10. A is a fixed point on the circumference of a circle whose 
centre is O and radius one foot. A point P, starting from A, describes 
the circumference uniformly in one second. Find the rates of increase 
(1) of the are AP, (2) of the chord AP, (3) of the sectorial area 40P. 
i, . the triangular area AOP, at the instant when the angle AOP 
is 60°. 

11. If the volume of a gramme of water varies as 


(6 ~ 4)? 
144000" 


where 6 is the temperature centigrade, find the coefficients of cubical 
expansion for @=0° and @= 20°, 


eer 


EXAMPLES 67 


EXAMPLES. VI. 


(Products and Quotients.) 


Verify the following differentiations : 


21. 


22. 


SEO ee 


y=x(1-2), 
y=ax (1-2), 
y=x™(1—-2)*, 
y = (a— 1) (#— 2) (a- 3), 
y=2(1-a)'(1+2), 
y=(1 +2’) (1 — 22’), 
1\2 
y=(2+5) ’ 
x 
apie? 
x 
pan ey 
1+2? 
ioe 
x” 
Ya)" 
y=xsin x, 
Y¥ =X" COS 2, 
y = 81n? x COs a, 
sin x 
= 
x 
Y= sin a? 
tan % 
De tg 
y = tan’ a, 

y = sec? x, 
sin x 
UT. tue? 
_l+sing 
~ 1-sing’ 
l—cosa 
YT y cosa’ 


Dy =1— 22. 

Dy = (1 —«) (1-32). 

Dy =a" (1 — a)" {m—(m+n) a}. 
Dy = 3a? — 120411. 

Dy =(1—«) (1 + a)? (1 + 3x) (1— 2a). 
Dy =— 2x (1 + 4x), 


1 
aoa =e 
1-2 
DY 
4a 
29 = yeaa 


gml 
ES aap conan ees OI 
Dy = sin % + % COs &. 
Dy = 2x cos x — x“ sin x. 
Dy = 2 sin #—3 sin’ x. 
_ & Cos &—sin % 
= 


Dy 


D sin w#—2 cos & 
wire sin? x 
w—sin © cos x 
Dy =—_.———_ 
a” cos? x 
Dy = 2 tan x sec” x. 
Dy = 2 tan x sec? x. 
cos? # — sin? aw 
~ (sin & + cos «)?" 
2 cos x 
Dy =7——.—_G 
(1 —sin x) 
2 sin x 
Dy =——————... 
y (1 + cos a)? 
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EXAMPLES. VII. 


(Functions of Functions.) 


y = (a+ a)™ (a+ 6)", 


y= J(l+2), 
y=J{(@+1) (e+ 2)}, 
y=(1+a) /(1—2), 


y=(1—2) /(1 +2%), 
ten 
eo ia 


yea 
AG + 2?) 


= ’ 


«x 


v= / (a) 


- /(GSs 
y= G4): 


y =sin 2 (w—a), 


y = sin? 2a, 
y=,/(1+sin 2), 


— 2 
y =tan® a, 


a 2 
y= sec! a, 


Dy = (a + a)" (a + 5)" 
{(m + 2) a+ mb + na}. 
> nah 
(laa 
1 
OU" +2) 
pis 2e+3 
1°39 N@+l) @+2)}" 
1 — 3x 
OY 3 I= 2) 
(1 —a + 202) 


aan V(l+2) * 


IT +a)" 
1 
D i 
* (=a) J=2)" 
Di 
yea ie 
eel ee 
Y= "Ja +a)_ 
Dy = Lee 
(l+a+a%)2 (1—-a+a%)? 
Dy = 2 cos 2 (x —a). 


Qa. 


Dy =2 sin 4a. 
Dy=%,/(1 —sin 2). 


10. 


1: 
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y =tan’ a, 


y =sin® x + cos’ a, 
y =sin x— isin? a, 
= 8 
y=tan «+ ttan® a, 


sin? a 
0 


y =sin mex sin nx, 


. y=J(asin?a+ B cos*z), 


Dy =3 sin % cos a (sin w — cos x). 


Dy = cos? x. 
Dy =sect* x, 
2 sin x : 
Dy = * (« cos a — sin 2). 


Dy =n sin mx cos nx 
+ m cos mx sin na. 


sin 2a 


Dy =}(a—f) J(a sin? x + B cos? x) 


EXAMPLES. VIII. 


(Inverse Functions.) 


y=sin-?(1—2), 
y=axsin'* a, 
y= cot" 2, 

y =sec™' a, 


y = cosec™’ a, 


y = sin x 
+sin— ,/(1 — 2’), 


1 
= =. as 
y = tan a+ tan eae 


y= sin! {2a al at x"), 


a, GS 
y = tan Toe? 
wi eee 
Yy = COS 1+2’ 
aes tan a sin 2% 
y= van “T+ sec acos2’ 


Dy =- 


(1 — 2%)" 

Bee 
Pym TeaN) 
Dea, 
Dy =0 
Dy =0 
Dyas: 
ee 
Dy= >. 

tan a 


~ seca + cosa 
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2 (x? +1)" 

13. y=sin-! (cos), Dy=-1. 


12. y=tan?{,/(2?+1)—a}, Dy=- 


EXAMPLES. IX. 


1. What is the geometrical meaning of the theorem 


(lea) = hg (ke) 


wu 
2. If y = tan? ” 9 
vDu—-—uDv 
prove that Dy = Area 
1 — grti 


8. Assuming that eae =1l+e+ar+...+2%, 


deduce, by differentiation, the sum of the series 
1 + 2a + 3807+... + ne"), 
and test the result by putting x= 1. 
Hence shew that, if |w|<1, 
1 + 2a” + 327 + 4% +... to 0 =(1 —x)-*. 


4, If, in the rectilinear motion of a point, v? be a linear function 
of s, the acceleration is constant. 


5. If v be a quadratic function of s, the acceleration varies as 
the distance from a fixed point in the line of motion. 


6. If the time be a quadratic function of the space described, the 
acceleration varies as the cube of the velocity. 


7. If wade, 


the acceleration varies inversely as the square of the distance from a 
fixed point in the line of motion. 


8. If s* be a quadratic function of ¢, the acceleration varies 
as 1/s%, 


9. If the pressure and the volume of a gas be connected by the 
relation 
pvY = const., 
the cubical elasticity is yp. 


EXAMPLES 


EXAMPLES. X. 
(Partial Differentiation.) 


1. Sketch the contour-lines of the surface 


a2 = 0 + ¥?, 


and describe the general form of the surface. 


2. Also of the surface az = xy. 
3. If 2=f(e Fy), 
0z «Oz 
prove that pet 3y’ 
and give the geometrical interpretation of this result. 
4. If r= J/(a+y’), 
that ie Gee age, 4 
prove tha ap "ay = 
ip be Z=o tan y 
x 
Oz ay 0% ae 
prove that ap ay Oy eG 
als a=f (a+ y’) 
ae Oz 02 
prove a we : ay 7 Y- 
7. If z= @) 
x, 
dz 0z 
prove that aa + Yae 0 
Sait ax? + Lhay + by? + 2gu+ 2fy+e=0, 


prove that 


dy axt+hy+9 


dx hue+by+f 
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CHAPTER III 


THE EXPONENTIAL AND LOGARITHMIC FUNCTIONS 


36. The Exponential Function. 


The functions now to be considered may be defined in various 
ways, but from the point of view of the Calculus, as well as of 
most applications, their fundamental property is that they satisfy 
equations of the type 


where & is a (positive or negative) constant. That is, the rate of 
increase bears always a constant ratio to the instantaneous value 
of the function. 


The generalized ‘exponential’ function as thus defined*, may 
be contrasted with the ‘linear’ function 


of a bee ee (2) 


so called because its graph is a straight line. It has in fact the 
same relation to the linear function which the law of compound 
bears to that of simple interest, provided we imagine the interest 
to accrue continually instead of at fixed intervals. 


The genera! linear function involves two constants, viz. the 
gradient 6, and the initial value a. If the matter were not already 
sufficiently simple, we might adopt as the standard linear function 
the one whose gradient and initial value are each = 1, so that 


y=1+2. Rieiaiolere uia’s/arblere eceiaterera hieie arbiacate (3) 


The general linear function may be derived from this by suitable 
alterations of the scales of # and y. 


The general exponential function involves in like manner two 
constants, viz. the constant #& in (1), and the initial value 0, 
say. It will appear presently that these two constants completely 
determine the function. We choose as our standard function of 
this type the one for which & =1, and whose initial value is unity. 


* It will be seen later that it is necessarily of the form Ca* if « is rational, 
whence the name, since the variable x appears as an index or ‘exponent.’ 
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In other words we define the exponential function par excellence 
as being that solution of the equation — 


which is equal to unity when 2 = 0. 


37. The Exponential Series. 


We have to shew in the first place that such a function exists, 
and also to find if possible a means of calculating it, to any desired 
degree of approximation, for any assigned value of x. 


Let us assume, tentatively, that the equation 


can be satisfied by the sum of a power-series, say 
y=1+ Aye + Apaet+ Aya? +.., tAne™ +...) 00 (2) 


where the first term has been fixed by the condition that y = 1 for 
a=0(. On the hypothesis that this value of y can be differentiated 
by the same rule which applies (Art. 29) to a finite series of terms, 
we should have 


oy A,+2A,¢+ 3A,2°+...+nAga + ..., (3) 
and the equation (1) would therefore be satisfied, provided 
Mee Awad ee BAP A, An Agen, A) 
This requires 
1 1 
Ave 1, A,=24,= 5), A,=$4.=5), 
and, generally, 
; 1 
era EE (5) 
We are thus led to study the series 
Ce a 
dees oak tnt ga Paste otseeanietrietee eis (6) 


This is convergent, and has therefore a definite ‘sum,’ for any 
given value of 2 Jor the ratio of the (n + 1)th term to the nth, 
viz, #/n, can be made as small as we please (in absolute value) by 
taking n great enough. Hence a point in the series can always 


~ 
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be found after which the successive terms will diminish more 
rapidly than those of any geometrical progression whatever. The 
series is therefore convergent, by Art. 5; it is moreover ‘absolutely’ 
convergent. We denote its sum by / (@). 


We proceed to shew that the function #'() as thus defined is 
continuous and differentiable, and that it-does in fact satisfy (1). 
We write 


C (a) = 4 {EB (2) + H(-2)} 


we on 
se Oia She (apes hataeeae eecnes (7) 
S(2)=4 {# (@)-£(-2)} 
mata tate +a ppit S/elaloxe!sreysletsieie (8) 
so that 
E@S0G)S SiC ae NGO) 


We note that the terms of C(a) are all positive, whilst those of 
S (a) are of uniform sign, the same as that of «; this simplifies the 
subsequent discussion. 


If «, and w be two values of the variable, which we will suppose 
to have the same sign, we. have 


; v7 — 2 a4 — a4 2" — wn 
C(a@,)-C(#)= oon aaa ue ae 


cise 


uz \ (aq te obtain + aa? + 2 
= (2-2) ies i ates 
Cm 4- PONG + ee + gent 
Gn)! te van eeel £0) 


the equalities resulting from the theorems 1° and 2° of Art. 5. 
Let & be a positive quantity equal to the absolute value of a, or 2, 
whichever is the greater. We have, then, 


| QAI by M—Byp t,,  M—I | < 2n cael Baye 5 el 1) 
and the series in { } is therefore less in absolute value than 


eas 
GoD 


ae. less than S (€), which is finite. Hence 
lim gg {Cay ) eC Ce) = OTe sees ot (12) 


3 
Etaite. 
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The function C (x) is therefore continuous for all values of « In 
the same way we may shew that S(#) is continuous. The con- 
tinuity of H' (x) then follows from (9). 


Again, from (10), 
C(a,)-C(#) a +a, vf+a2r+a,e°4+ a 
= + 
2, — 2 ay A! 
Co + een + in i + gers 


(2n)! 


The terms on the right-hand side are of uniform sign, whether 
that of « and a, be positive or negative. The numerator of the 
term last written therefore lies between 2na?"—? and 2nx,?"—, and 
the sum of the series accordingly lies between S(#) and S (a). 
Since S (z) is continuous, it follows that 


ee ee (13) 


: C (a) —CO (a) _ 
Le Ses ee = S (2), BACON GOCHOOUOKG (14) 
or CG) IS UO incase navel esas ences (15) 
It may be shewn, in the same way, that 
IS 0) OW eres saad sone See aesteace: (16) 
Hence, BE’ (a) = © {C(a) + 8 (@)} =C'(@) + 8'(@) 
mS (AE CO (Gt) yo acc eaten’ esse denies (17) 


so that (1) is satisfied by y = H(z), for all values of «. 


Finally, we can shew that the solution of (1) thus obtained is 
unique, under the condition that y=1 for 7=0. For if u,v denote 
two such solutions, we have 


= =} a Al ee ARORA OCORGL Rene (18) 
and therefore v ae =—4¥ = Ba) sen ahaa one eameeanes (19) 
or e (*) ee te Ra ee (20) 


The ratio v/u is therefore constant*, and if w=1, v=1 for #=0, 
the constant must be unity, whence w= v. 


* This assumes by anticipation an almost obvious theorem of which a formal 
proof is given in Art. 56. 


> 
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38. Addition Theorem. Graph of H(z), 
The more general equation 


ae = ky als iola! slaleiele #ie's/ale)elatwid S15) nlaTmala) ate (1) 
may be written nie Us Geo arte oe on eee (2) 


and its solution, under the condition that y= 1 for #= 0, is there- 
fore 


ad on 05) ae re Ae eee roe (3) 
Now let: ee OM (025 eae Virdee AP ener hee (4) 
We have 
oe = ak’ (ax). E (bx) + bE’ (ba). E (ax) 

=(a+b) E (ax). E (bx) =(a +b) W veccececceee (5) 

Also the initial value of wis unity. Hence 
nis De {COE O) Oh 8 ee wos wen sealer tome (6) 
or B@ EO=F GH) ace (7) 


for all values of aand &. This constitutes the ‘addition theorem’ 
of the exponential function. 


In particular we have 
er ae oF. ire ee (8) 


or E(-2)= F(a) a eke sehestas dake eee (9) 
We have seen that the function # («) is continuous. Moreover, 
when & is positive, every term of the series for #(«#) continually 
increases with a, and becomes infinite for c~-+0o. The same 
holds @ fortiort for the sum. Also, in virtue of (9), 1t appears that 
if w be positive H(—«) is positive and continually diminishes in 
absolute value as « increases, and vanishes for c+oo. Hence 
as @ increases from—co to+ 0, the function H(#) continually 


increases from 0 to +00, and assumes once, and only once, every 
intermediate value. 


The accompanying figure shews the curve 


y= E(x). 
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A column of numerical values of the function /(#) is given in 
Table E at the end of the book. 


-3 -2 = 1 2 
Fig. 24. 


39. The number e. 
The result (7) of Art. 38 may be extended. Thus 
E(a). E(b). EH (c)=H(at+b).H(c)=H(at+b+ec), (1) 
and so on for any number of factors. 


If we form the product of nm factors, each equal to # (1), we 
have 


{H(1)}"= #(1+1+... to n terms) = H(n). ...... (2) 
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It is usual to denote the quantity (1), or 


Poe ae SPEER ete (3) 
by the symbol ¢. Its value to seven places of decimals is 
e= 2'7182818. 
With this notation we have, if n be a positive integer, 
FO CA ae eey icy Mercere ere (4) 


Again, if m/n be an arithmetical fraction (in its lowest terms), 
we have 


\B (Z)P =z (B42 +... ton terms) = E(m) = e™, 


Ce ee) 


and therefore E (=) = ae (5) 


Hence, if x be any positive rational quantity, integral or fractional, 
we have 


It follows, from Art. 38 (9), that 
1 
EH (-2#)= on 
so that the formula (6) holds for ali rational values of 2, whether 
positive or negative. 


It is to be noticed that the symbol e*, when @ is irrational, is 
(so far) undefined. We may now define it as merely another symbol 
for the sum of the series H (x), The advantage of this definition 
is that the notation serves to remind us of the algebraical laws to 
which the function is subject. Thus we have 


e* e= B(«) x Ey) =B(@+y) =e, 


whether a and y be rational or irrational. 


The actual calculation of eis very simple. The first 13 terms of 
the series (3) are as follows: 


1+1=2 


166 666 667 


p= 
pe 


041 666 667 


bo 
> 
I 
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1 

ato 008 333 333 oe 000 002 756 
1 1 

an 001 388 889 ioi= ‘000 000 276 
ee 000 198 413 ai 000 000 025 
cree oe 

1 1 

Sa 000 024 802 Ini= 000 000 002 


The sum of these numbers is 2°718281830. The error involved in 
neglecting the remaining terms is 
it Y 2S 1 
You (aN tee? 
which is less than 


1 1 11 ] 1 
iil ns tpt): aap 


and therefore does not affect the ninth place of decimals. Hence, 
allowing for the errors of the last figures in the above table, we may 
say with confidence that the result just found represents the value of e 
correctly to seven decimal places. 


40. The Hyperbolic Functions. 


There are certain combinations of exponential functions whose 
properties have a close formal analogy with those of the ordinary 
trigonometrical functions. They are called the hyberbolic sine, 
cosine, tangent, &c.*, and are defined and denoted as follows: 


: et Gay 
sinh a= }3(—e*)=at sitet 
oan ad) y 
= Se ee 
cosh 7=4(e* +e Vel tg + gy tae 
sinh aw il 
tanh # = are sech # = . 
CON tA ee (2) 
coth # = + , cosech = -— : 
sinh « sinh « 


We notice that cosh #, like cos a, is an ‘even’ function of 2; ie. it 
is unaltered by writing —# for #, whilst sinh a, like sina, is an 


* They have in some respects the same relation to the rectangular hyperbola 
that the circular functions have to the circle. See Art. 100, Ex. 2. 

+ These functions have already appeared, under a slightly different notation, in 
Art. 37. 
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‘odd’ function, 2.e. the function is unaltered in absolute value but 
reversed in sign by the same substitution of — a for x, 

Y 


\ 
\ 
\ 
\ 
\ 


Fig. 25. 


The figure shews the curves 


y=, yar, 
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together with the curves 

y=cosha, y=sinha, 
which are derived from them by taking half the sum, and half the 
difference, of the ordinates, respectively *. 


Since sinh and cosh are continuous, whilst cosh a never 
vanishes, it follows that tanh is continuous for all values of w. 
Fig. 26 shews the curve 


y = tanh a, 
This has the lines y = + 1 as asymptotes ft. 
¥. 


Fig. 26. 
Since ; . 
cosh # + sinh =e", cosha —sinhaw=e-*, },....(8) 
we have, by multiplication, 
Cosh ge? ee Lae cua utssyaeanns (4) 
From this we derive, dividing by cosh? # and sinh? z, respectively, 
sech? # = 1 — tanh’ z, ’ 
Fe ee aaeates pees cco) 
cosech? v = coth? # —1. 
Again, we have 
cosh (w+ y) = 4 (ee +e*.e%) 
= $ {(cosh w + sinh z) (cosh y + sinh y) 
+ (cosh # — sinh #) (cosh y — sinh y)} 
= cosh gcoshy+sinhwsinh y, ........0006. ..(6) 


* The curve y=cosh z is known in Statics as the ‘eatenary,’ from its being the 
form assumed by a chain of uniform density hanging freely under gravity. 

+ The numerical values (to three places) of the functions cosh x, sinh x, tanh z, 
for values of x ranging from 0 to 2°5 at intervals of 0-1, are given in the Appendix, 
Table EH. 


i. 1.C. e 
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and similarly 
sinh (2 + y)=sinh ecoshy+coshasinhy. ...... (7) 
As particular cases 
cosh 2a = cosh? + sinh’, sinh 2% = 2 sinh # cosh w. ...(8) 
The formule (4) and (5) correspond to the trigonometrical formule 


008" + sin? a = 1, cots sauce eae eee (9) 


sec? x= 1+ tan’ a, 
AY catialeth Been al we ey ee (10) 
Similarly the formule (8) are the analogues of 
cos 2@=cos*x—sin?a, sin 2a=2sinxcosa ...... (11) 
41. Differentiation of the Hyperbolic Functions. 
1°, If Det Ung Rc ayy ere ERATOR Ty er (1) 
ME pleat oR WI 28 
we have sL= D(' 3 ) =4 (Det — De ) 
== 4 (Cit: Or”) Ss COSNM, sues coracte ean svaleaeee (2) 
Similarly, if a= CORD th, Vereen ct ee eee (8) 
dy. 
we find Pi SIND As» g hive, pearson (4) 
ae MN Uist TAH Whe coca coerce eee (5) 
we have 
dy _,sinhe _coshe Dsinh « —sinh & Dcosh w 
dx ~ cosha — cosh? 
cosh? w — sinh? & é 
= Sone = sech? @h issih See (6) 
by Art. 40 (4). 
Similarly, if oP COCR Bp cstaenati ee e (7) 
dy 
we find =o cosech' # ’ sucht. a. ets (8) 
ou If y = BECK a, sit ees cay eee (9) 


we have, by Art. 31 (4), 
dy v( 1 ) — Decosh « 


dx ~ \cosha/ cosh? 


sinh # 


e COSnne OOOO ee eee reser eseneeceresees (10) 
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Similarly, if WI ms COSCO Lf ke se iawie ee Misg on see Coe (11) 
dy __—scosha 
we find ae etee) Correo ver scececceees (12) 


42. The Logarithmic Function. 
The ‘logarithmic’ function is defined as the inverse of the 
exponential function. Thus if 
“=e, 
we have Bi IO WN wer ee ceases iene corer (1) 


It was seen in Art. 38 that as y ranges from — o through 0 to 
+0, e steadily increases from 0 through 1 to+0o. Hence for 
every positive value of « there is one and only one value of log x; 
moreover this value will be positive or negative, according as x 2 1. 
Also for 7=0 we have y=—o, and forw~=+o0,y=+o, For 
negative values of # the logarithmic function does not exist. 


The ordinary properties of the logarithmic function follow from 
the above definition in the usual manner. 


The full line in Fig. 27 (p. 84) shews the graph of log # It 
is of course the same as that of e* (Fig. 24, p. 77) with x and y 
interchanged *, 


We can now define the symbol a”, where a is positive, for the 
case of x irrational. Since 
a= elog a. 


we nave, if @ be vabional, ~ 2 = CSO ao sosscssossnnvdeoetovveen (2) 


and the latter form may be adopted as the dejinition of a® when « 
is irrational}. 


Hence if CE Ae A OO REE NR OPO (3) 
we have 
The logarithm of «, as above defined, is sometimes denoted by 


log, # to distinguish it from the common or ‘ Briggian’ logarithm 
log, w. The latter may be regarded as defined by the statementthat 


y=logy 2, if 10¥%=a%, or eieeM—y, ......... (5) 
* The function log x is tabulated in the Appendix, Table F. 
The more ysual algebraic definition is that if 2, a), 23, ... be any sequence 


of rational quantities having the irrational z as its limit, a* is the limit of the 
sequence 


a® 


A proof is then required that the limit is definite, and is moreover a continuous 
function of x. 


m, 
ry. a, Ga) es 


6—2 
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Hence y loge 10 = log, a, or logy 7 = loge @, ...+-+++ (6) 
1 
=~ = y Reninnats oe aca eee 7 
where pu eat 43429 (7) 


The mode of calculating m will be indicated in Chapter XIv. 


Hence the graph of the function log, # is obtained from that of 
loge by diminishing the ordinates in the constant ratio p. See 
the dotted line in the figure. 


Fig. 27, 


In this book we shall always use the symbol log « in the sense 
of log, a. 


43. Some Limiting Values. 


There are certain limiting values connected with the exponential 
and logarithmic functions which are of importance. 


12>. Lo: find lim,» ve. 
The function assumes the indeterminate form oo x 0. But since 


x 1 Bee 
gai/(Gt+l+s+ee..), 


we see that the limit in question is 0. 


42-43] EXPONENTIAL AND LOGARITHMIC FUNCTIONS 85 


In the same way we can prove that 
limy »o v”e-* = 0, 


where m is any rational quantity. This shews that as x increases 
indefinitely, e* becomes infinite in comparison with any power of 
2, however high. 


Again, if a be positive and <1, we have 
| Cae (0 aie i at ey ren re ret nar (3) 
For if & = log (1/a), and is therefore positive, we have 
na” = ne*r, 


2°, If in (1) we put z=e*, and therefore «= log z, we infer 
that 


ihe SAA eters (4) 


Hence as # increases indefinitely, log 2, though ultimately 
infinite, is infinitely small compared with a. 
e 8° Again, if in (1) we put z=e~, and therefore 2 = — log z, 
we have 


Tim 6 00 2 = OF yes scnn sce ceae tees (5) 
4°, We have 
e~—1 ee 
—=l1+ a7 31 + 


The series within brackets is convergent and therefore has a finite 
sum. Hence 
: e*—1 
lim,» wv — ie Seem eee ere rereereeserece (6) 


If we write ka for w, we have 
eft — 1 


limg->o 


hg ee eens (7) 


or, putting & = log a, where a is any positive quantity, 
—1 


: a” 
lim, +9 EROO ate cual gatin tia daees vel (8) 
Another form of this result is obtained by putting #=1/n. 


Thus 
1 


Tina ern (GSD) SLOP Oi hems accte ones: (9) 
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5°. If in (6) we put «=log(1 +2), and therefore e* = 1+, we 
deduce 


lim,-»0 ee Be Pe ete eb (10) 
6, If u=(1 +2)", er. (11) 
we have log u=n log (a +2). 


Putting #= nz, we have 
slim, +» log uw =a lim, +o a =2, 
by (10). Hence 


: a\" 
lim, 20 (1 a =| Sept PAC eee (13) 


The limit on the left hand is sometimes adopted, in Algebra, as 
the definition of the exponential function. 


44. Differentiation of a Logarithm. 


belt, A LOR Wig. atari steeds Gage inaaacatne (1) 
we have =e, se ep 
dy 
dy 1 
and therefore + ie (2) 


This diminishes as z increases, so that the representative curve 
becomes less and less inclined to the axis of w. “See Fig. 27, p. 84. 


yg by Uf N00 Bastiat ansate gat Aceon eae ak (3) 
we have =a, i =a .log,a =x. log, a, 
Gifs, eh 
whence ie a loge aa = OG Gocnnoocecndeanntouc afigae (4) 
For instance, if gf me LOR at, ack ocean een 
dy bh . 
we have | rious tae (6) 
where pw = 48429... as in Art. 42. 
Oo elE elOD Ul, nae vam reer (7) 


where w is a given function of a, we have, by Art. 32, 
dy _ dy du _1 du : 
de rddai i das a eae (8) 
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fel. Wt y Oe Bin Hh oxy ae cain Bw eaeteoonevysase (9) 
dy 1 , 
we have ae Sl, SIN BEE COU Be ss enc uncon eth ns (10) 
de sin 
Similarly, if y=logsécow=—logc0s@,  ...cscccesesseeaes (11) 
dy 
we find 5 ee (12) 
Ex. 2. Tf Wf NOG CRN SO weed 5 cokes cys ooh noes s et (13) 
dy = 1 ¥ J ; - 
we have a A ee 4x.4 
1 
pr (14) 
Similarly, if y =logtan (Fr +4X),  cccsicecerereesesvees (15) 
: dy 1 
we should find Te cose (16) 
l+x 
Ex, 3. Leb y =4 log eae 
=tlog(l+x)-—flog(l—a@). oc. eee (17) 
dy 11 ier) gel 
Hence ie Dee Oe Sucouromrdonccd (18) 
Ex. 4. Let ysl0g te tPA) ah ceases anetostasees (19) 
dy _ 1 
We have Gosia se AE 
1 x 
= — 41+ 
ee eEn ere! 
pie ween (20) 
ere emesty ee maecrista tN tees 


45. Logarithmic Differentiation. 


In the case of a function consisting of a number of factors it is 
sometimes convenient to take the logarithm before differentiating. 
Thus if 

Matisse 
Pera 
we have 


log y=logu,+logu,+logu,+...—logv, —log v,—logy;—..., ...(2) 
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and therefore, by Art. 44, 3°, 
yde ude mda wu,de ~~ 


_idy, 1d, 1 dv, _ 
v, de uwudzx v, dx 


This is a generalization of the results of Arts. 30, 31. 


The same method can be applied to the differentiation of 


GP MG eee uieed aa eiagee ne eae gtes (4) 
We have logy: = VLOR Gi eign s caus arenas (5) 
ldy dv v du 
y ie = ae lo — AR Siesnrsinloretaleleieiareiacaceless (6) 
Hence 
dy, dv ors 
Fe dg 08 t+ UH i ee (7) 


That is, we differentiate as if each of the functions w, v, in turn, 
were constant, and add the results. 


Fix. 1. Tf y= / {eo 
we have 
log y = 4 log (a +x) + 4 log (6 + x) — 4 log (a — w) — flog (6-2). 
Hence we st ae tacet ah 
patie Stabe a) hey 
@— a” Ba ~ (a®—a") (2%)? 
dy _ (a + b) (ab — x) 
dx (a—a)* (b—a)? (a + x)? (b+ x)* 
Eu, 2. If 7 =a, 
we find OY (1 + log x). 


46. The Inverse Hyperbolic Functions. 


The inverse hyperbolic functions 


sinh, cosh7a, tanh7!a, &, 
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are defined on the principle explained in Art. 16; thus the meaning 
of y =sinh™ «@ is that 
and so on. 


These functions can all be expressed in terms of the logarithmic 
function. Thus if 


x2 = sinh y = 4 (ev —e7), 
we have ev — 2xev—1=0. 
Solving this quadratic in e%, we find 
mE NS (Olea feo). Biba vines Gokee cies «ee (4) 


If y is to be real, eY must be positive, and the upper sign must be 
taken. Hence 


sinh=! @=elog {art (0+ 1)). ecw ens ages (5) 
In a similar manner we should find that, if « > 1, 
cosh = log {@ F (2 —-1)}. .csecseesevasee (6) 


Either sign is here admissible; the quantities x +./(a#?—1) are 
reciprocals, and their logarithms differ simply in sign. It appears 
on sketching the graph of cosh7' # that for every value of # which 
is > 1 there are two values of y, equal in magnitude, but opposite 
in sign. 


aaa eo — Ce 
Again, if a=tanhy= pew) nese (7) 
l+a 
we have lea mee (8) 
Hence tanh a = $ log ; ~ See recone (9) 
This is real only if |#|<1. 
Similarly, we find 
coth™ « = 4 log oo paeacisumtahes Ceaaee (10) 


which is real only if |«|>1. 


47. Differentiation of the Inverse Hyperbolic Functions. 
| ae Cs Geely Pe" TLS ern ee a nae (1) 


‘ dx 
we have a = sinh y, z = cosh y = (2+ 1), 
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dyes we 
and therefore ig (La): ee (2) 
There is no ambiguity of sign, for cosh y is essentially positive. 
Doral s. af ee COST Wp cates sags tapos trot tenee (3) 
we have = cosh y, a = sinh y = + /(a — 1), 
dy 1 
whence ae 4 eye Cee (4) 


For any given value of #, greater than unity, there are two 
values of y, and for these dy/da has opposite signs. [Cf Fig. 25, 
p. 80, interchanging «# and y.] 


3°. If VEC iN be AAAs pony; ero peer ey (5) 
== da Zs Papeete as 
we have # == tanh y, Dae sech? y =1 — 2’, 
dy 1 
and therefore In Lom (6) 


This agrees with Art. 44, Ex. 3. It is to be noticed that y is real 
only when a?<1. See Fig. 26, p. 81. 


Similarly, if Gf SE COUN Bit aan ts ascis ene Renaeee (7) 
dy _ 1 
we find le = ar | pilsieleix/eleleretrs seis siateletefalsre siarefelste (8) 


a being necessarily > 1, if y is real. 


EXAMPLES. XI. 


1. Prove by calculation from the series for e that 
1/e=°367879, cosh 1 = 1:5430806, sinh 1 = 1:1752012, 
2. Prove that 
Je=1°6487213, 1/,/e = 6065307, 
cosh $ = 1:1276260, sinh $= 5210953. 
8. Prove that if |a|<|b| the equation 
a cosh «+ bsinha=0, 


has one, and only one, real root. 
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4, Draw the graphs of 
cosech z, cotha, cotha—tanha, 


5. Shew that the function tanh (1/x) is discontinuous for #= 0. 
Draw a graph of the function. 


6. Ifa and d be positive, and a> db, the function 


ae” + be * 
e+e” 


has the upper limit @ and the lower limit 6. 
Prove the following formule : 


7. cosh 2% = 2 cosh?a—1=1+ 2 sinh? 2, 


A 2 tanh x 1 + tanh? x 
8. sinh 2a hh GE ER cosh 2a = 1 — tanh? x’ 
2 tanh x 
tanh 2a = cs -sanhee 


9. cosh? cosa + sinh? a sin? « = 4 (cosh 2x + cos 2x), 
cosh? « sin® w + sinh? # cos? x = 4 (cosh 2a — cos 2a). 
10. cosh? x cos’ « — sinh? x sin? 2 = 4 (1 + cosh 2x cos 22), 
cosh? # sin? # — sinh? a cos’ « = 4 (1 — cosh 2x cos 2m). 
11. cosh? uw + sinh? v = sinh? w + cosh? v = cosh (wu + v) cosh (w— v), 
cosh? u — cosh?v = sinh? w — sinh? v = sinh (w + v) sinh (uw — v). 
12. sinh w + sinh v= 2 sinh } (wu + v) cosh $ (u — v), 
sinh w — sinh v = 2 cosh 3 (uw + v) sinh $ (wu —v), 
.cosh w + cosh v = 2 cosh 4 (wu + v) cosh 4 (w— v). 
cosh w — cosh v = 2 sinh 4 (w + v) sinh 4 (w — 2). 


sinh w we cosh wu — 1 
coshu+1l sinhw 


ry cosh wu — 1 
oo (= Ut i) 
14. sinh 3u=4 sinh? w+ 3 sinhu, 


cosh 38u = 4 cosh? w — 3 cosh wu, 


13, tanh 4 U= 


15. 1+2coshz + 2 cosh 2u +2 cosh 3u+... + 2 cosh nu 


_ sinh (n + $)u 
oh Think fu = 
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EXAMPLES. XII. 


Verify the following differentiations : 


Uy 


2. 


10. 
11. 


12. 


13. 
14. 


15. 
16. 


Wes 
18, 


19. 


20. 


al. 


ONS 


ee es 
PG, 
Cae 
ee 
— psine 
y = ene, 
a 
y = esinta, 


y = e%% sin Ba, 


y =e cos Bx, 


— IG 
¥y = xe" 

= -«@ 
y= ae, 

— 7% 
y= es, 


— pra 
y =e" sin x, 


y = e” COS &, 


piety 
Y= ge yy? 
y =sinh’a, 
y = cosh? a, 
y = tanh’ 2, 


y = sinha +} sinh*a, 
y = tanh w — } tanh*2, 
y = cosh x cos « 

+ sinh w sin a, 


y = cosh w sin & 


+ sinh @ cos a, 


cosh w— cos « 
Y= > 
Y= sinh aw + sin x’ 
, sinhasin e 
y = tan~* ———_________ , 
1 +coshacosx 


Dy = Jane, 
— pt { wu =) 
Dy =¢ ke )° 


Dy = cos x e™, 


Dy = sin 2x em, 


[CH, 11 


Dy = e* (a sin Bx + B cos Bz). 
Dy = e* (a cos Ba — 8 sin Ba). 


Dy = (a + 1) &. 

Dy =(1—2«) e?. 
Dy = (a + m) x™—1 @, 
Dy = é (sin a + cos 2), 
Dy = e (cos # — sin x), 


Qe” 


Dy = @rie 
Dy = sinh 2a, 
Dy = sinh 22. 
- 2 sinh x 
cosh? a * 


Dy = cosh’ x. 
Dy = sech! x. 


Dy = 2 sinh & cos a 
Dy = 2 cosh x cos x, 


2 sin x sinh 
(sinh x + sin a)?" 


Dy'= 


sinha 
~ 14 coshacos a 


Dy 
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EXAMPLES. XIII. 


Verify the following differentiations : 


DE ROR SS ols Ot Oe RO a 


10. 


LL 


12. 
13. 


14. 


15. 


16. 


17. 


18. 


19. 


20. 


al. 


y = # log x, 

y = x™ log x, 
y = log sina, 
y = log cos a, 
y = log tan x, 
y = log sinha, 
y = log cosh 2, 


y = log tanh x 


? 


een 
+ J/(@-1)}, 


p= logy er 
J? + 1) -—2# 
2e—-1 
y = log (x —1) - is (@ = 1)” 


l+ae+2 
°1—e+ a 
ih ae 
tes) 
_ (1 +2) -2@ 
~ A/C + 2) + 0? 
J(1 +) + /(1 - 2) 
Sia) = 2) 
_ (+28) + J(1 - 2%) 
= Mle) — Ja)’ 
ee ae ly) 
Y= 108 ete 1) 4 1? 


y = log 


Dy =1 + log a. 

Dy =a" (1 + mlog a). 
Dy = cot x. 

Dy =— tana. 

Dy = 2 cosec 2a. 

Dy = coth x. 

Dy = tanh a. 

Dy = 2 cosech 2a, 


1 
gas (eS 
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EXAMPLES. XIV. 


1. Draw the graphs of log,sinw and log, tana from #=0 
to w=7. 


2. Prove that if f(#) be any rational integral function of a, 


flee! =i(); 
8. Prove that if a be positive 

lim, so t/a = 1. 
4, Prove that 


lim; >o ea tune =-}, 
Prove the formule : 
6. sinh~! #=cosh™ ,/(a*+1), cosh~?#=sinh™? /(x?-1). 
Lea ee pa a, 
5 ; . 


sech™ w = log 
x 


cosech™ x = log 


ap | 
e+ 


7. Prove that the equation 


6. Prove that tanh™ = log x. 


cosh™ # + cosh7) y =m 
represents a hyperbola; and find its asymptotes. 
[y= zoel, y=xe-™,| 
Verify the following differentiations : 


1 
8. y=sech"a, =—-—_.—., 
y = sech"" x Dy eel =a) 
1 
9. y=cosech™ Des a ee 
oe Si Y= J +2) 
10, y=sin-(tanh 2), Dy = sech x. 
ll. y=tan- (sinh 2), Dy = sech x, 
12. y=tan-" (tanh 32), Dy =} sech a, 
13. y=tanh"?} (tan 32), Dy = } sec x. 
_, e+a il 
14. y=tanh Teta Dy =x 


.CHAPTER IV 
APPLICATIONS OF THE DERIVED FUNCTION 


48. Inferences from the sign of the Derived Function. 


If y = ¢ (a), and if dx, dy be simultaneous increments of # and 
y, the limiting value of the ratio dy/8* when 6a is indefinitely 
diminished is, by definition, ¢’(~). Hence, before the limit, we 
may write 


8 _ $a) te, AIOE EO COOOOD DOS LACH R (1) 


where o is an ultimately vanishing quantity. 


A numerical example of the manner in which the ratio dy/8z approxi- 
mates to its limiting value may be of interest. We take the case of 
y =log,, 2, for the neighbourhood of x=1. The limiting value is here 


dy _ 45499... 
dx « 


The numbers in the second column are taken from the printed tables. 


ox oy oy da 
1000 041393 41393 
‘0500 021189 42379 
‘0100 0043214 43214 
0050 0021661 43321 
‘0010 00043408 43408 
‘0005 00021709 43419 


‘0001 000043427 43427 


Let us first suppose that 
g’ (x) > 0. 


Since the limiting value of o is zero, we can by taking 6x small 


enough ensure that 
$ (a) +o >0. 
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That is, by (1), dy will have the same sign as 6a for all admissible 
values of 6a which are less in absolute value than a certain mag- 
nitude e. 


In the same way, if 
$' (x) < 0, 
Sy will have the opposite sign to dx for all admissible values of da 
which are less in absolute value than a certain quantity e. 


If the independent variable be represented geometrically as in 
Fig. 1, Art. 1, and if ¢ =O, where M is a point within the range 
considered, we may say that if $’(«) be positive there is a certain 
interval to the right of M for every point of which the value of the 
function ¢(#) is greater than its value at M, and a certain interval 
to the left of M at every point of which the value of the function 
is less than its value at WZ. If ¢’ (#) be negative, the words ‘ greater ’ 
and ‘less’ must be interchanged in this statement. When J is at 
the beginning or end of the range of x, the intervals referred to lie 
of course to the right or left of M, respectively. . 


It follows that if ¢’() be positive over any finite range, the 
value of ¢(«) will steadily increase with w throughout the range; 
we. if a and #, be any two values of « belonging to the range, such 


that #, >,, then 
(a2) > b (#1). 


For ¢(«), being by hypothesis differentiable, and therefore con- 
tinuous, must have (Art. 18) a greatest and a least value in the 
interval from a, to #, (inclusive). And the preceding argument 
shews that the greatest value cannot occur at the beginning of the 
interval, or in the interior; it must therefore occur at the end. 
Similarly the least value of @(#) must occur at the beginning of 
the interval. ; 


In the same way it appears that if $'(w) be negative over any 
finite range, then ¢ (a) will steadily decrease as « increases, through- 
out this range; .e. if a, and w, be any two values of # belonging to 
the range, such that a> a,, then 

(a2) < $ (a). 

The geometrical meaning of these results is obvious. When 
the gradient of a curve is positive the ordinates increase with a; 
when the gradient is negative the ordinates decrease as # increases. 


The graphs of various functions given in Chapter I will serve as 
illustrations. 


The converse statements that if ¢ (x) steadily increases with # 
throughout any range, ¢’ (#) cannot be negative for any value of « 
belonging to this range, and that, if ¢(w) steadily decreases as « 
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increases, ¢’ (#) cannot be positive, follow immediately from the 
definition of ¢’ («). 


Again, even if ¢’ (x) vanish at a finite number of isolated points, 
provided it be elsewhere uniformly positive, ¢(#) will steadily 
increase. Suppose, for example, that ¢’(x,)=0, and that with 
this exception ¢’ («) is positive in the interval from «=a, to =4», 
where #,>a,. The least value of (ev) cannot then occur within 
this interval, or at the upper extremity (v=a,). It must therefore 
occur at the lower extremity (v=2,). Hence 


h (&) > (21). 
The same conclusion is arrived at if ¢’(#) is positive from # = a, 
to «=, where it vanishes, 


Fig. 28, 


In the same way, if ¢’(«) vanish at a finite number of isolated 
points, but is otherwise negative, ¢(w) will steadily decrease. 


oe, 1.) Af y =cosx— (1 —42"), 
d 5 
we have od =e—sin a, 


which is positive for positive values of a Since y is an even function, 
and vanishes for «=0, it follows that 


1>cosa>1—a%. 


Again if y=sin a —(«x— 2%), 
d 
we have “7, = cos @—(1— $2, 


which has been seen to be positive. Hence, since y=0 for x=0, 
L>sine> L- ZH, 


for positive values of a If # is negative the order of magnitude is 
reversed. 


Taleo a 
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Ho. 2. - XE y =tan x —«, 

we have dy = sec? #—1= tan? a, 
dx 

Hence dy/dx is positive, except for = 0, 7, 27, .... Hence y steadily 
increases with x throughout any range which does not include one of 
the points of discontinuity (w=4$7, $7, ...). 

It easily follows that the equation 

tanax—x=0 

has no root between 0: and 47; one, and only one, root between 47 and 
3a; and so on. 


These results may be verified by a graphical construction. If we 
draw the lines 
y=tan%, y=, 
their intersections will determine the values of « which make 


tan «=. 


49. The Derivative vanishes in the interval between two 
equal values of the Function. 

If (a) vanish for =a and x=}, and if ¢’ (2) be finite for all 
values of # between a and 8, then ¢’(x) will vanish for some value 
of x between a and b. 


For, either (x) is constantly zero throughout the interval 
from a to 6, or it will have (Art. 18) a greatest or a least value for 
some value (#,) of # within this interval. In the former case we 
shall have ¢’(#)=0 throughout the interval; in the latter case 
¢’ (a#) cannot be either positive or negative (Art. 48) and must 
therefore vanish, since it is by hypothesis finite. 


The geometrical statement of this theorem is that if a curve 
meets the axis of x at two points, and if the gradient is everywhere 
finite, there must be at least one intervening point at which the 
tangent is parallel to the axis of w See, for example, the graph 
of sin 2 on p. 28; also Fig. 9, p. 24. 


It is to be carefully noticed that, in the above argument, the 
conditions that ¢(a) and ¢’(«) should each have a definite (and 
therefore finite) value throughout the interval from «=a to «=b 
are essential. The annexed figures exhibit various cases where the 
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conclusion does not hold, owing to the violation of one or other of 
these conditions. 


A slightly more general form of the theorem of this Art. is that 
if @ (w) has the same value (8) for «=a and «= 6, then under the 
same conditions as to the continuity and finiteness of $(«) and 
¢ (x), the derived function ¢’ (w) will vanish for some intermediate 
value of «. This follows by the same argument, applied now to the 


function ¢ (x) — B. 


06 Me Tbe ¢ (#) = (a — a) (a =), 

we have ¢' (x) = 2x —(a + b). 

Hence ¢’ («) vanishes for «= 4 (a + 6), which lies between a and 8, 
Ha. 2. Tet $ («) = = e 

we have ¢’ (x) = BCOS 2 Se 


2 


Here ¢ (x)=0 for x= and x=27; hence ¢’ (w) must vanish for some 
intermediate value of x This is in agreement with Art. 48, Ex. 2, where 
it was shewn that the equation a = tan a has a root between a and 37. 


50. Application to the Theory of Equations. 


If $(z) be a rational integral function of a, then ¢(«) and its 
derivative $’(x) are both of them continuous (and finite) for all 
finite values of 2 Hence at least one real root of the equation 


OG) 20 Daecnese. Mote encase (1) 
will lie between any two real roots of 
pi) Oe acs dase oghs vee see ees tes ia (2) 


This result, which is known as ‘ Rolle’s Theorem, is important in 
the Theory of Equations. It is an immediate consequence that at 
most one real root of (2) lies between any two consecutwwe roots of 
(1). That is, the roots of (1) separate those of (2). 

Eu. 1. Tk (x)= 403 — 21a?+ 18x 4+ 20, 
we have p’ (@) = 12a? — 42a + 18 = 6 (2x —1) (a — 3). 


Hence the real roots of ¢ (a) = 0, if any, will lie in the intervals between 
—o and $, ¢ and 3, 3 and +, respectively. Now, for 


G=-O, $, 3, +0, 
the signs of ¢ (a) are Shoe hice, 


respectively, so that ¢ (x) must in fact vanish once (by Art. 9) in each 
of the above intervals. Hence there are three real roots. The figure 
on the next page shews the graph of ¢ (a). 


i—2 
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If by continuous modification of the form of ¢ (a), for example 
by the addition or subtraction of a constant, two roots are made to 
coalesce, the roct of ¢’ («) = 0 which lies between must coalesce with 
them. Hence a double root of ¢(#) =0 is also a root of ¢'(~) =0. 


Fig. 30. 


More generally, an r-fold root of ¢(x)=0 being regarded as 
due to the coalescence of r distinct rcots, the equation ¢’ (#)=0 
will have r — 1 intervening roots which coalesce. 


This suggests a method of ascertaining the multiple roots, if 
any, of a proposed algebraic equation. If a be an r-fold root of 
$ (a), we have 


h (aw) = (@ — a)? y (B), wr cwerscacenversesnne (3) 
where y (x) is a rational integral function. “Hence 
$' (w) =(w — a) {ry (w) + (= a) xf (0)} 5s vveeeee (A) 


2.e. (# —- a)" will be a common factor of ¢ (x) and ¢’ (#). And it 
is easily seen that (a#— a)" will not be a common factor unless 
¢ (x) is divisible by (w —a)". Hence the multiple roots of @¢ (@), 
if any, are to be detected by finding the common factors of ¢ (@) 
and $'(#) by the usual algebraical process. 

EO oe Le (x) = a — 9a? + 400 + 12, 
we have gp’ (a) = 40° ~ 1804 4. 
The usual test leads to the conclusion that «—2 is a common factor 
of $(x) and ¢'(«#); whence we infer that (a — 2)? is a factor of ¢ (x). 
The remaining factors are then easily ascertained ; thus we find 


(x) = (aw — 2)? (a + 1) (w@ + 3), 
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Hx. 3. To find the condition that the cubic 


should have a double root. 


The double root, if it exists, must satisfy 


Be Fg 0 Or a at (0g), sactesnenenrss tee (6) 
Substituting in (5), we find 
PakeE [SQ ), 06 12 a — A Popiicc snr scnvesse nye (7) 


which is the required condition. 


51. Maxima and Minima. 


A ‘maximum’ value of a continuous function is one which is 
greater, and a ‘minimum’ value is one which is less, than the values 
in the immediate neighbourhood, on either side. 


More precisely, the function @(#) is a maximum for «=m, if 
two positive quantities, « and ¢’, can be found such that ¢ (a) is 
greater than the value which ¢(#) assumes for any other value of 
z in the interval from w=a,—¢ to e=a,+¢. Similarly for a 
minimum. 


Since the comparison is made with values of the function in 
the immediate neighbourhood only of #,, a maximum is not neces- 
sarily the greatest, nor a minimum the least, of all the values of 
the function. See Fig. 30. 


We will limit ourselves for the present to the case, which 
includes all the more important applications, where $(a) has a 
determinate and finite derivative at all points of the range con- 
sidered. ‘The argument of Art. 48 then shews that if ¢(a) bea 
maximum or minimum, ¢’ (#) cannot differ from zero. For if it 
be either positive or negative, there will be points in the immediate 
neighbourhood of x, for which ¢(#) will be greater, and others for 
which it will be less, than $(«,). Hence, in the case supposed, a 
first condition for a maximum or minimum value of ¢(«) is that 


f(z) should vanish. 


This condition is necessary, but it is not sufficient. To in- 
vestigate the matter further, we will suppose that on each side of 
the point x, there is a certain interval throughout which ¢$’(@) is 
altogether positive or altogether negative*. Now if ¢’(x) be 
positive for all values of between #, —¢ and 2%, ¢ («) will (Art. 48) 
steadily increase throughout the interval thus defined; and if 


* That is, we exclude cases where ¢’ (az) changes sign an infinite number of 
times within any interval including z,, however short. The point s=0 in the 
function «? sin 1/z is an instance, 
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¢’ (x) be negative for all values of 2 between a, and 2, + ¢’, $(#) 
will steadily decrease throughout the corresponding interval. Hence 
if both these conditions hold, ¢(#,) is a maximum. And it is 
evident that if the signs be otherwise, ¢ (#,) cannot be the greatest 
value which the function assumes within the interval extending 
from #,—¢ to 2, +. 


We may express this shortly by saying that the necessary and 
sufficient condition in order that ¢(a,) may be a maximum value 
of f(a) is that $’ (x) should change sign from + to — as # increases 
through the value a. 


In the same way we find that the necessary and sufficient con- 
dition in order that ¢ (#,) may be a minimum value of ¢(#) is that 
¢’ (x) should change sign from — to + as # increases through the 
value 4. 


In geometrical language, when the ordinate of a curve is a 
maximum the gradient must change from positive to negative ; 
when the ordinate is a minimum the gradient must change from 
negative to positive. This is abundantly illustrated in our diagrams; 
see, for example, Figs. 9, 13, 14, 30. 


Whenever the derived function ¢’(#) vanishes, the rate of 
increase (Art. 26) of the original function ¢(#) is momentarily 
zero, and the value of $(#) is said to be ‘stationary. As already 
stated, a stationary value is not necessarily a maximum or mini- 
mum, for cases may of course occur in which ¢’ (#) vanishes with- 
out changing sign. 


In most cases of interest, the derived function ¢$’ (2) is con- 
tinuous as well as determinate (and finite). It can then only change 
sign by passing through the value zero; and it is further evident 
from Art. 9 that the changes (if there are more than one) will take 
place from + to —, and from — to +, alternately. The maxima and 
minima will therefore occur alternately. See Fig. 14, p. 28. 


Ex. 1. The distance (s), from an arbitrary origin, of a point moving 
in a straight line is a maximum when the velocity (ds/dt) changes from 
positive to negative, and is a minimum when the velocity changes from 
negative to positive, 


Thus, in the case of a particle moving upwards under gravity, we 
have 
ds 
s= ut — gi, Gn 9 
Hence ds/dt changes from positive to negative as ¢ increases through the 
value u/g. The altitude (s) is therefore then a maximum. 
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Ha, 2. To find the rectangle of greatest area having a given peri- 
meter. 


Denoting the perimeter by 2a, the lengths of two adjacent sides 
may be taken to be # and a—«; hence we have to find the maximum 
value of the function 

DiC NE NY easy aweceutses ceaeasta ate (1) 


The derivative of this is a—2«, which changes sign from + to — as x 
increases through the value $a, The rectangle of greatest area is there- 
fore a square. 


Ez. 3. To find the maxima and minima of the function 
 (@) = 40° — 21a? + 18a + 20. oe. (2) 
We have pi (2) ee EDI) C8 — OC re sranalns amos ae cat sn hie (3) 


This can only change sign when « passes through the values } and 3. 
Now when « is a little less than }, the signs of the second and third 
factors are —, —; whilst when z is a little greater than 4 they are +, —. 
Hence as x increases through the value }, ¢’(x) changes sign from + 
to —. In a similar manner we find that as # increases through the value 
3, ¢' (x) changes sign from — to +. Hence ¢ (#) is a maximum when 
x=, and a minimum when «=3. If we substitute in (2) we find that 
the maximum value is 24}, and the minimum value —7. See Fig. 30, 
p. 100. 


in 4 Tf ee ae (4) 
we find ¢’ (x) = Tt aay arc uate ery tees see (5) 


This can only change sign for x=+1. As «& increases (algebraically) 
through the value — 1, 1 —? changes sign from — to +. As & increases 
through +1, 1 —«? changes sign from + to -. Hence for «=-—1 we 
have a minimum value —1 of ¢(«), and for «=1 a maximum value 1. 
See Fig. 13, p. 27. 


Eu, 5. If Ca ane te (6) 
we have ~ (2)= oy RO ol re Rar (7) 


Here ¢’ (x) is always positive, and the function ¢ (w) has no finite maxima 
or minima. See Fig. 11, p. 26. 


Ex. 6, To find the right circular cylinder of least surface for a given 
volume. 
If « denote the radius and y the altitude, the surface is 


Qru? + ray, 
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and if the given volume be 27a’, we have 
ay =2a%, 


Hence, eliminating y, the expression to be made a minimum is 


the derived function of which is 


3 
2 («- 5). 
Re 


This changes sign as « increases through the value a, and the change is 
from — to +. Hence x =a makes the surface a minimum ; and since y 
then = 2a, the height of the cylinder is equal to its diameter. 


The reader may verify that with these proportions the surface is 
1:1447... of that of a sphere of equal volume. 


Ex. 1, To find the stationary values of the function 


Ax? + 2Ha +B 
=a Daa es (8) 
We have (aa? + Dhar +b) w= Aart 2H t+ Bo ccceceecceecees (9) 
Differentiating, and putting du/dx =0, we have 
(a0 VR) te Aw ED os nieesgek unseat (10) 
Multiplying this by w, and subtracting froia (9), 
(hat iO) tise Han Ph, &..ccs. se ase gene pee (11) 


Eliminating w between (10) and (11), the required values of # are given 
by the roots of the quadratic 


(aT — Ah) 2° + (aB — Ab) a+ (hB— Hb) =0. «0... (12) 
Tf, on the other hand, we eliminate a, the stationary values of u are 
given by the quadratic 
(ab — 1?) @—(aB+bA—2hH) w+ AB- H?=0. ......(18) 


Ex. 8. ‘The simplest instance of a stationary value which is not a 
maximum or minimum is furnished by the function 


(ee te FARA (14) 


This makes ¢’ («) = 3a°, which vanishes, but does not change sign, as # 
increases through the value 0. Hence ¢(w), though ‘stationary,’ is not 
a maximum or minimum for «+0, Fig. 31 shews the graph of a’. 


_ It may occasionally happen that ¢’(«), though generally con- 
tinuous, becomes discontinuous for some isolated value of #; and 
if the discontinuity be accompanied by a change of sign as 
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increases through the value in question, we shall have a maximum 
or minimum, by the same argument as before. 


Y 


Ea. 9. Tf Piven gs why cP veiece sinth crue (15) 


we have ¢ (#)= : (2) weet Lalate eee win oman (16) 


As x increases through the value 0, this changes from — «0 to+ 0. Hence 
¢ (x) is a minimum for «=0. See Fig. 32. 
Y 


x’ Oo x 
Fig, 32, 


- Again, in Fig. 29 there occurs a point where ¢’ (a) is discontinuous, 
passing abruptly from a finite positive to a finite negative value. The 
ordinate is then a maximum. 
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52. Algebraical Methods. 


It is to be noticed that some important problems of maxima 
and minima can be solved by elementary algebraical methods, with- 
out recourse to the Calculus. This is especially the case with 
questions involving quadratic expressions. These are all easily 
treated by the method of ‘completing the square.’ 


Again, the solution can often be made to depend upon identities 


such as 
ey=tiwt ya (Hy b,c eccsscseeseees (1) 
(Gey = Uy A ADY, | Sess enna: (2) 
tyra d (at yt (G—Y)}. vccevccccectecenes (3) 
Thus: 


_ The product (wy) of two positive magnitudes, whose sum (# + 7) 
is given, is greatest when they are equal ; 


The sum of two positive magnitudes whose product is given is 
least when they are equal; 


The sum of the squares of two magnitudes whose sum is given 
is least when they are equal. 

fx. 1. Thus, in the problem of Ex. 2, Art, 51, we have 

% (a — x) = 4a? — (w — 1a) 

Since the last term cannot fall below zero, this expression has its greatest 
value (ja*) when x= 4a. 

Lx. 2. The expression 22? - 3x +2, 
may be put in the form 

2 (a? — 3441) =2 (w - 8)? +2, 


Hence the expression has the minimum value g, corresponding to «= g. 


_ #u, 3. To find the greatest rectangle which can be inscribed in a 
given circle, 


If 2, 2y be the sides, we have to make wy a maximum subject to 
the condition that a? + y?= a?, where a is the radius of the circle, Now 


2ny = 2? + y? — (%—y)? =a? — (x = y)?, 


which is obvi er = : i i 
iously greatest when w=y. Hence the greatest inscribed 
rectangle is a square. 


Ea. 4. To find the minimum value of 


a cot 6+ 6 tan 8, 
for values of @ between 0 and iz. 
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The product of acot 6 and } tan @ is constant, hence their sum is 
least when they are equal, i.e. when 


tan 6 = (a/b)?. 
The minimum value of the sum is therefore 2a362. 


Ke. 5. To find the greatest cylinder which can be inscribed in a 
frustum of a paraboloid of revolution cut off by a plane perpendicular 
to the axis. 


Supposing the paraboloid to be generated by the revolution of the 
curve 
Gm EO eects e ann eee eee teres (4) 


about the axis of x, then if h be the length of the axis, and « the abscissa 
of the end of the cylinder nearest the origin, the volume of the cylinder 
is 


my? (h—a) = my? (1-£). ee ee (5) 


a 
Now the sum of the quantities y? and 4ah — y? is constant ; their product 
is therefore greatest when they are equal, 7.e. when 
OF SOG, LON ihe My ie ton genase eae (6) 
The height of the cylinder is therefore one-half that of the frustum. 


53. Maxima and Minima of Functions of several Variables. 


We give a few indications concerning the extension of some 
of the preceding results to functions of two or more independent 
variables. 


In the first place let us seek for the maxima and minima of a 


function 
Des DiC Ms Ye Oisats se cA eden sdleteaers eee (1) 


A first condition is that we must have simultaneously 


oe: eG: 
Ox 


where the differential coefficients are ‘ partial, as in Art. 34. For if 
u be greater (or less) than any other value of the function obtained 
by varying x, y within certain limits, w will @ fortiory be a 
maximum (or minimum) when y is kept constant and w alone is 
varied. This requires in general (Art. 51) that 0¢/dz=0. Similarly, 
u must be a maximum (or minimum) when @ is kept constant and 
y alone varies ; this requires that d¢/dy = 0. 


As before, these conditions, though necessary, are not sufficient. 
The further examination of the question, in its general form, is 
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postponed till Chapter xvi; but it often happens that the existence 
of maxima and minima can be inferred, and the discrimination 
between them effected, by independent considerations. The con- 
ditions (2) then supply all that is analytically necessary. 


Ex. To find the rectangular parallelepiped of least surface for a 
given volume. 


Let 2, y, z be the edges, and a’ the given volume. Since 


CYB AG, Ne sn szwnsieve se ceoresdenevecaste (3) 
the function to be made a minimum is 
: Gee 
UY ee ES aU oa So Samsara (4) 


The conditions dw/éx =0, du/dy =0 give 
ay=a, ay? =a’, 
the only real solution of which is «= y=a, whence, also, =a. 


It appears from (4) that, # and y being essentially positive in this 
problem, there is a lower limit to the surface of the parallelepiped. 
And the above investigation shews that this limit is not attained 
unless the figure be a cube. 


As in Art. 52, the solutions of various problems can be deduced 
from known algebraical identities, such as 


O+yt+e=tietytert+(y—zlt+(e¢—#P+(@—y)y, ...(5) 
yet eeray=U+y+e—h(y—zlP+(z—a)P + (w—y)} ...(6) 
Thus: 


If a straight line be divided into three segments, the sum of the 
squares on these is least when the segments are equal ; 


The surface of a parallelepiped inscribed in a given sphere 
(a? + y? + 2= a”) is greatest when the figure is a cube. 


54. Notation of Differentials, 
We return to the equation 


of Art. 48. This is equivalent to 


Sy = hi (@) Oa + O8m, veccsecvecvevevscenss (2) 


As 6a approaches the value 0, the second term on the right hand 
becomes more and more insignificant compared with the first, 
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since the limiting value of ¢ is zero. Hence it becomes more and 
more nearly true that 
OC sek El Co 0 ener eee (3) 


not in the sense that both sides ultimately vanish, but in the 
sense that the rato of the two sides approaches the value unity. 
In this artificial sense, the last equation is often written in the 


form 
ASRS CC | ey SAAR gs a (4) 
The vanishing quantities dz, dy are called ‘differentials.’ * 


The student need not take exception to the above mode of 
expression, which is purely conventional. Its use is simply to 
express the fact that in calculations involving the quantities é# 
and éy, which are afterwards made to approach the limit zero, we 
may at any stage replace dy by ¢’ (x) da, whenever it is plain that 
the omission of quantities of the second order will make no differ- 
ence to the accuracy of the final result. 


55. Caleulation of Small Corrections. 
The equation OY = DO (het nger teas agn tin at ocd, (1) 


may, moreover, be employed as an approximate formula to find 
the effect on the value of a function of a small change in the 
independent variable, since (as we have seen) the outstanding 
error will be merely a small fraction of ¢’(x) dx provided dx be 
sufficiently small. An important practical application is to find 
the error, or the uncertainty, in a numerical result deduced from 
given data, owing to given errors or uncertainties in the data. 


The above method is defective in one respect, in that there is 
no indication of the magnitude of the error involved in the 
approximation. ‘This is supplied, however, by a theorem to be 
proved in Art. 56. It is there shewn that 


OY SO (GA COW) Ocean ta ateies senteoeeeses (2) 
where @ is some quantity between 0 and 1. Hence if A and B be 
the greatest and least values which the derived function assumes 
in the interval from # to «+ 6a, the error committed in (1) cannot 
be greater than | (A — B) 6x, 

Ex. 1. To calculate the difference for one minute in a table of 
log sines. 

If y = log, sin x, we have dy/dx =p cot 2, 
and dy =p cot x da, 


* Tt is on account of the position which it occupies in the formula (4) that ¢’ (x) 
received the name ‘differential coefficient.’ 
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approximately, provided 8” be expressed in circular measure. Putting 


G ae 
8x2 = circular measure of 1’ = 10800 = 0002909, 
we find dy = '0001263 x cot a. 


The numerical factor agrees with the difference for 1’, in the neighbour- 
hood of 45°, as given in the tables. 


Ex. 2, Two sides a, 6 of a triangle and the included angle C are 
measured ; to find the error in the computed length of the third side ¢ 
due to a small error in the angle. 


We have Cte De == ZED COSC, ses cean ttn geceer ene (3) 
and therefore, supposing C and ¢ alone to vary, 
cdc = ab sin CSC, 


whence dc © sin CSC, =@ si BOC. scsscbeeeiscitees se (4) 


This result may also be obtained geometrically ; thus, if in the 
figure 2 BCB' = 6C, and BN be drawn perpendicular to AB’, we have, 
ultimately, 


dc = B’N = BB cos BB'N = adC . sin CB’ A = a8. sin B, 


neglecting small quantities of the second order. 


Fig, 33. 


Again, to find the error in ¢ due to a small error in the measured 
length of a, we have, on the hypothesis that @ and ¢ alone vary, 


e8¢ = (a —b cos C) a= cos BSa, 
or 80 =: GO8 BOG, test aate waters Us eine one Ores (5) 


a result which, like the former, admits of easy geometrical proof, 
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56. Mean-Value Theorem. Consequences. 


The following very important theorem is an extension of that 
given in Art. 49. 


If a function ¢(#) be continuous, and have a determinate 
derivative, throughout the interval from «=a to «=6, then 


ORTON 
—a 
where 2, is some value of x Aes a and b. 
Consider the function 


WENN = ee ee eee (2) 


This is, under the conditions stated, continuous from x=a to 
a=b, and it obviously vanishes for each of these values of a. 
Hence its derived function 


#@— 26 


must vanish for some value (a, es A x between a and b, This 
proves the statement (1). 
The meaning of this result, and the nature of the proof, should be 


studied. The geometrical interpretation is as follows. In the annexed 
figure, we have 


Oe OB =8, 
PA=$¢(a), QB=¢(), 
Sl ee eee (4) 


The theorem therefore asserts is ae the restrictions stated) there 
is some point between P and @ where the tangent to the curve y = ¢ (x) 
is parallel to the chord PQ. 


Fig. 34, 
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The equation of the chord PQ is 
yada) rn eee (5) 
as is easily verified, and the expression (2) therefore measures the 
difference between the ordinate of the curve and that of the chord. 


This difference vanishes at P and Q, so that there must be one point 
at least between P and Q at which it is a maximum or a minimum. 


Ex, Te d (&) =a, 
we have PAD oN =b+a4, 
b-a 


which is equal to the value of ¢’ (a) for «= 1 (a+ b). 


This is equivalent to the statement that any chord of a parabola is 
parallel to the tangent at the extremity of that diameter which bisects 
the chord. 


The fraction ae (6) 
that is, the ratio of the increment of the function to that of the 
independent variable, measures what may be called the ‘mean 
rate of increase’ of the function in the interval b— a. Hence the 
theorem expresses that, under the conditions stated, the mean 
rate of increase in any interval is equal to the actual rate of 
increase at some point within the interval. 


For instance, the mean velocity of a moving point in any 
interval of time is equal to the actual velocity at some instant 
within the interval. 

Some other modes of stating the result (1) are to be noticed. 
The fact that «, lies between a and b may be expressed by putting 


Oy, OOD = Oh) ey gee ee ee (7) 


where @ stands for ‘some quantity between 0 and 1. The precise 
value of @ will in general depend on the values of a and b. If we 
further write a + / for b, we get the very useful form 


o(a+h)— (a) sty 


h Oia OR )G fcc eee (8) 

or h(a+h)=Ph(a) thd! (At Oh)... ceeceeees (9) 
Again, if we write w for a, and 8a for h, we have 

Sf(x) = dh (@+ 06x) 80. eececcecee eens (10) 


A very important deduction from the preceding theorem is 
that if 
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for all values of x within a certain range, then ¢(«) must be 
constant throughout that range. 


For if @(«) vary, let a and b be two values of « for which it 
has unequal values. The fraction 


$ (0) — (a) 
b—a 
will then be different from zero, and there will therefore be some 
intermediate value of « for which ¢’(#) will differ from zero, 
contrary to the hypothesis. 


Moreover, if two functions ¢ () and wW (x) have equal derivatives 
for all values of « within a certain range, they can only differ by a 
constant. For, by hypothesis, 


re 0) Men a (C3. | Se RR SA (13) 
or e {b(2) =A (@)) 0. patie ona essere (14) 
Hence b(&)— Pr (@) = const, os. cccce cece eens (15) 


by the preceding case. 


If in place of (2) we consider the more general function 


$ (5)— $ (@) 
NEES SO iy secre AG nana Gale ceeeeeees (16) 
we infer that under analogous conditions its derived function 
(py $4) = $ (4) 1, 

g (x) Saya) WK) bcos oak tenance. tos ee (17) 
will vanish for some value of x between a and b. The result may be 
written 

p(a+h)—d(@)_¢ (a+ 6h) (18) 
NRT SIO EES IN eae ae 
Hence if a= 05) WG) = Ole Piigsasets dsctisbo once: (19) 
we have lim,» ae) = lim CES) (20) 


W(ath) AO (ath) sacorOON GAS 


This is sometimes useful in evaluating the ‘indeterminate form’ 2. 


57. Total Variation of a Function of several Variables. 
Let UD ABT) pgrncearaseeee es atsak cteeeees (1) 


be a continuous function of # and y, and further let us suppose 
that the partial derivatives 
du Ou 


= Bos Waka dc dg senslleanee tater gs 2 
BBP rh (2) 
are also continuous functions of # and y. 
L, I, 0. 8 
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Let Su be the increment of w due to increments Sa and dy of 
the independent variables; 1. 


bu = h (a + bx, y + OY) —P(H, Y).  csecereeeees (3) 
In the geometrical representation (Art. 34), 8u is the difference of 
altitude of the two points of a surface which correspond to the two points 
(a, y) and (a+ da, y + dy) of the horizontal plane ay. 
Now if # alone were varied, the corresponding increment of wu 
would, by Art. 56 (10), be of the form 


POE ESRC e RCE wee (4) 
where P is a certain function of a, y, and 62. And it appears from 


the same Art., and from the meaning of a partial derivative, that 
the limiting value of P when 6a is indefinitely diminished is 


ou 
1 oad ee sree ecceee (5) 
Similarly, if y alone were varied, the increment of uw would be 
OCU Sm mn hae aa eR Re (6) 
where the limiting value of Q, when dy is indefinitely diminished, is 
Ow 
> ae oy Oba beta eee e cree ree eseascenesee (7) 


Let us now suppose that the actual variation from a, y to 
x+ 6a, y + dy is made in two successive steps, in the first of which 
x alone, and in the second of which y alone is varied. The total 
increment of u will then be 


Oth =P COs Ouse, sas ctuneane Sines (8) 
where @' differs from Q owing to the fact that the starting point 
of the second variation is now (# + dz, y) instead of (a, y). 


_ To find the form which (8) assumes when d# and dy tend 
simultaneously to the value 0, preserving any assigned ratio to one 
another, we put 


OR = We. (OY = Bae eee (9) 
where a, 8 are constants, and ¢ is infinitely small. We have, then, 
ou Pat+ QB 
Piec0fy Pose ae (10) 


In virtue of the assumed continuity of the derivatives (2), P 
and Q’ tend, when e>0, to the limits P, and Q, respectively, 
Hence, the smaller 6x and dy are taken, the more nearly does it 
become true that 

Ou Ow 
te apa; bieie' al alecere eleieisieie et ereMie (11) 
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in the sense that the ratio of the two sides is ultimately one of 
equality. ‘his result is often expressed in the form 

0a oy 
The symbols dz, dy, du are then called ‘differentials, and du is 
called the ‘total differential’ of w. 


eas, See (12) 


The above reasoning may be amplified by writing down explicit 
values for the quantities which we have denoted by P and Q’. If we 
write 


Cs) 0 
= = te (%, ¥) | sy = bu hem ae ee (13) 
we have 
P a een ees (14) 


gf = P(e ba, 12a He # OY) _ 6, (w+ 80, 9 + 0,84), ...(15) 


by Art. 56, where 6,, 6, are some quantities lying between 0 and 1. 
Hence 


Su = (fz + 6, 8x, y) dx + hy (a+ da, y + O,dy) dy. «1... (16) 


Since ¢,, ¢, are assumed to be continuous according to the definition 
of Art. 34, the limiting form of this equation is 


oes os PS) ae (17) 


which is the same as (11). 


The equation (11) shews that in the neighbourhood of a maximum or 
minimum, the variation of w is of the second (or higher) order of small 
quantities, since we then have 
Ou Ou 
—=0 = 
pe ay? 

by Art. 53. Thus, at a point of maximum or minimum altitude on 


a surface the tangent plane is in general horizontal. As already 
indicated, the converse is not necessarily true. See Art. 51. 


The preceding theorem can be readily extended to the case of 
any number of independent variables, z, y,z.... We have 


ou ou Ou 
Se Tey oe Re eae (19) 


ultimately. 


58. Application to Small Corrections. 


The theorem of the preceding Art. can be applied after the 
manner of Art. 55 to the calculation of small corrections. 


8—2 
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Ex. 1. In the case of Art. 55, Ex, 2, the total error in c, due to 
errors 6a, 8b, 5C in the observed values of the two sides and the 
included angle, is to be found from 


(a ae 


ae ab BG OCs erste (1) 
which gives 
cdc = (a — b cos C) da + (6 —a cos C) 8b + ab sin CSC, 
or dc = cos Ba + cos Ab + asin BOO. 2.00... cece even (2) 


Ex. 2. If A be the area of a triangle, as determined from a measure- 
ment of two sides a, 4, and the included angle C, we have 


N= SGOT Oa eee tere taemenes ase rere (3) 
whence log A =log$ + loga+logb+logsin@. ............ (4) 
Hence, differentiating, 
dA da 8b : 
phy totes. ANAT OOO USS OMIACOCIAN (5) 


This gives the ‘ proportional error,’ 7.e. the ratio of the error (6A) to 
the whole quantity (A) whose value is sought. In all measurements it 
is the proportional error, rather than the actual magnitude of the error, 
which is of importance. 


An important point brought out by the investigation of Art. 57 
is that the small variations of a quantity due to independent 
causes are superposed. ‘This follows from the linearity of the 
expression for du in terms of dz, dy, dz, .... 


Thus, in determining the weight of a body by the balance, the 
corrections for the buoyancy of the air, and for the inequality of the 
arms of the balance, may be calculated separately, and the (algebraic) 
sum of the results taken. The error involved in this process will be 
of the second order, 


59. Differentiation of a Function of Functions, and of 
Implicit Functions. 


Another important application of the formula (11) of Art. 57 is 
to the differentiation of a function of functions, and of implicit 
functions. 


ee Chusnt tb =D (BP) arn, costes iseneaceee (1) 
where @, y are given functions of a variable ¢, we have, ultimately, 
du 0p da , 0d dy 
7 opiseab By Be? eee ian (2) 

du _apda 0d dy 


nn Tia ait oy ak’ an Senet (3) 
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This may be applied to reproduce various results obtained in 
Chapter 1. To conform to previous notation we may write 


Y= ¢ (u, e%), 
vas u, v are given functions of x; the formula (3) then takes the 
shape 
dy dbdu addv 


dx = Ou dx ov dx SC POH OOP eee eee eee ese sesoes (4) 
Thus, if CAR) A (5) 
we have dp/du=v, ah/dv=4u, 
d(uv) du — dv 
and therefore da dt dg? tee (6) 
in agreement with Art. 30. 
Again, if Gi (Gi O) a, cs Swesesa sul seers eg aams (7) 
we have 0$/éu = vu’, + 06/dv=u". log u, 
by Arts. 28, 42. Hence 
d yy aU dw 
4 Fy (= OU gt M8 Fs te ciaa cic taleotioaaas (8) 


in agreement with Art. 45 (7). 
2°, Again, if y be an implicit function of x, defined by the 
equation 
DA 024) ax) ces Seay doa dave sdseoeacee (9) 


then differentiating this equation with respect to w, we have 


Op da | Opdy _» 


Oa da Oy da 
Op , op dy _ 
or Ap ay ES Sai (Sheen chee ee erctea ee (10) 


This is an extension of a result given in Art. 35. 


60. Geometrical Applications of the Derived Functions. 
Cartesian Coordinates. 

We have seen (Art. 24) that ify denotes the angle which the 
tangent, drawn to the right, at any point of the curve 


WI =D: (Q0) fe Mie cance pPa cactueescg (1) 
makes with the positive direction of the axis of #, then 
Whe UCT, Dogs Gemnnnts pace oaeea ree (2) 


da 
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With the help of this formula, several magnitudes connected with 
a curve may be expressed in terms of «, y, and dy/dz. 


Fig. 35. 


If the tangent and the normal at the point P meet the axis of 
x in T and G, respectively, and if M be the foot of the ordinate, 
then TM is called the ‘subtangent’ and MG the ‘subnormal.’ 
Hence we find 


subtangent = 7M = MP cot ¥ = y+ ae ae Pitesti (3) 


subnormal = MG = MP tan p= y se See WPT CEE (4) 
tangent = 7’P = MP cosec 


dy) di 
my ft+ (Zp eS, 
normal PG MP coo a \1 - eae rok (6) 


Again, the intercepts of the tangent on the coordinate axes are 


dy , 

Cia (7) 
dy 

OU=T0 tany=y—a# 7. 

Hel. ai the parabolas “g*= Adm cee. ae ee ee (8) 
we have, differentiating both sides with respect to #, and dividing by 2, 
dy 

UB ime OL eA Nas bad NO ate ier (9) 


which shews that the subnormal is constant and equal to 2a. 


60 | APPLICATIONS OF THE DERIVED FUNCTION 119 


Again, the subtangent is 


and is therefore double the abscissa; in other words, the origin O 
bisects 7M, 


Hx, 2. In the hyperbola 


we have a +y=0. Fc aisiesn has mein ee ee tose (12) 


Hence the formule (7) for the intercepts of the tangent on the co- 
ordinate axes give 2x, 2y as the value of these intercepts, respectively. 
Hence &M bisects O7', and therefore P bisects 7U; %.¢. the portion of 
the tangent included between the coordinate axes is bisected at the 
point of contact. 


ry, 


Oo 5 
Fig. 36. 


Again, the product of these intercepts is equal to 4ay, or 4h’ 
Hence the area of the triangle O7'U is constant and equal to 2h. 


Ex. 3. More generally, in the curve 
Dow CONS run arunen doesn asercuwsiys es (13) 
we find, taking logarithms of both sides and then differentiating, 


m  ndy _ 
iy ais. Seawiesepersanase sasha (14) 
This makes OT =a-y Wg Bat” 


Hence OP: PP =OMs ME = 0: — =m oessseeone (15) 
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that is, the tangent U7’ is divided in a constant ratio at the point of 
contact. 


This includes the two preceding cases. In the parabola (Ex. 1) we 
had m=—1, n=2; in the hyperbola (Ex. 2) m=1, n=1. 


An important physical example is that of the ‘adiabatic’ relation 
between the pressure and the volume of a gas, viz. 


DU COOUB Gs sree sah owen tse eine nee eens (16) 
If a curve be constructed with v as abscissa and p as ordinate, the 


tangent is divided at the point of contact in the ratio y: 1. 


Ex. 4, In the ellipse 


2 2 
¥ 
=a ie | Ero ee rae (17) 
we find, on differentiating, 
eae 
a Pda 0, 
dy 6? x 
whence de Se ae ee (18) 


The intercept made by the tangent on the axis of # is 


2,2 2 2 2 
Of =w-y/ Hanes y cet -3)=5 


2B 


da: a 
whence OM 5 OF Ge Soon cra eatsngecen hence (19) 
The intercept made by the normal is 
dy b? 
OG=a+yZ= (1-3 )a=e. Ol, eee (20) 


where ¢ is the eccentricity. 


61. Coordinates determined by a Single Variable. 
A curve is sometimes defined by means of two equations of the 


type 
B= P(E) SV (Oe ienidoanes's cates nase (1) 


giving the coordinates in terms of a subsidiary variable ¢. 


For example, in Dynamics, the coordinates of a moving particle 
may be given as functions of the time. 


If we take any convenient series of values of t, we can calcu- 
late the corresponding values of x and y, and so plot out as many 
points as we please on the curve. 

If da, dy, 5¢ be simultaneous increments of 2, y, t, we have 

dy oy , oa 


da ot Ot’ 
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and therefore in the limit, when 6¢ is indefinitely diminished, 


ae _ dy da 
tan v= aie oa ai tener eceersrnvcvevccs (2) 
Ex. 1. In the ellipse 
ones P= OSM DLs, crocs eteoe (3) 
a7 b 
we have tan y= = F ap COLDS “sweremeceees (4) 
Ex. 2. In the case of a eens moving under gravity, we have 
ae we Pelee Beck nie ceuntccetnn (5) 
dx v—gt 
whence tan y = — ae, 


62. Equations of the Tangent and Normal at any point 
of a Curve. 
1°. If (ay) and («+ dx,y + dy) be the coordinates of two 
points P and Q on a curve 
MOR CAs ee ere Nrre carer (1) 
the coordinates (&, 7) of any other point on the line PQ satisfy the 
relation 


Bate Nay 
Vege ek (2) 
or n—-y= h(E -a); eos venscueasery stan (3) 


see Fig. 19, p. 45. In the limit, when Q approaches P indefinitely, 
this takes the form 


_ dy 
ae (ES Py hse salen es Ca (4) 


which is the equation of the tangent-line at P. 


Since the gradient of the normal is the negative reciprocal of 
the gradient of the tangent, the es of the normal is 


(E-2)+ (9-9) 2=0. Biv hacwe anes (5) 
2°, If the coordinates are expressed in the form 
z=od (t), yY=X (Bye rc curated ceca (6) 
we have, from (2), at points on the secant PQ 
ee iS Y (7) 


ba/dt  8y/St Cor eer eer ereserssoogene 
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The equation of the tangent at P is therefore 


Rial LE EU ars ee hor 8 
da eee (8) 
dt dt 
It easily follows that the equation of the normal is 
dy _ 
(€—«) eG ) Osean sata war oes (9) 
3°. Ifthe equation of the curve is given in the form 
Gru) 0, iid masta eek oa (10) 
we have, by Arts. 35, 59, 
dy __ 0 /0p 
de = 7 Be / by) ce (11) 
The equation of the tangent is therefore 
0 0 
Gay 4 (n-y)s = a Ae (12) 


This follows also immediately from the oe that for an infinitesimal 
displacement of P along the curve we have d¢ = 0, or 

os a ea Lia 

Paha are Sefan(), cae chutass pease coeee (13) 


Since, from (2), 


O02 OY = Ely a Oromo (14) 
the form (12) results. 


The equation of the normal is 


C-Weaiedin wae Coe 15 
a ee (15) 
Oa oy 
Ex. 1. In the parabola 
Of SAAT akc tenes eae yoke SoA OS (16) 
dy 2a 
we have ye ee (17) 


The equation of the tangent is therefore 


2 
-y=7 E-2) ere ere (18) 
which reduces, by (16), to the usual form 
NY H2G( EW). seer opergaeecoesct7 Maaerre (19) 
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Ex. 2. If the coordinates be given in the forms 
DAG YOO, ca cn heve dies segsnabess ns (20) 


the formula (8) for the tangent gives 


or eee eet (21) 
which reduces to 
n= : Gia casi ons nhoran cma Snare airs (22) 
The equation of the normal is 
Se) 3 Rk Ot ee eee (23) 
or t+ n= TSO ee ee ene (24) 


Since this is of the third degree in ¢, three real or imaginary normals 
can be drawn from any arbitrary point (é, 7). 


Ex. 3, The equation of the tangent at any point of the central 
conic 


Axis Dia eB a1 ae waded cbeccehe (25) 

is, by (12), 
(€-a) (Ax + Hy) + (yn —y) (Ha + By) =0, wees, (26) 
or (Ax + Hy) & + (Ha + By) al. w.secceeeceees (27) 


63. Polar Coordinates. 


Let P, P’ be two neighbouring points on a curve, and let r, 0 
be the polar coordinates of P, and r+6r, 0+60 those of P’. If 
we join PP’, and draw PN perpendicular to OP’, we have 


PN=OP sin PON =r sin86, 
PN =O0P'-ON=r+ 6r—r cos 66=6r+r(1 —cos 54), 


Fig. 37. 
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When 86 is indefinitely diminished, the ratio of sin 60 to 66 tends 
to the limiting value unity, and 1 — cos 66, = 2 sin? $88, is a small 
quantity of the second order. Hence we may write 
: PN rdd 
tan PPO= py =5 t+ SdDN4OnDAUOS DOTIOS (1) 

where o is a quantity whose limiting value is zero. Hence ulti- 
mately, when P’ coincides with P, we have, if ¢ denotes the angle 
which the tangent to the curve at P, drawn on the side of 0 
increasing, makes with the positive direction of the radius vector, 


tang=r pt i ietisensenees (2) 
Here @ is regarded as a function of r. If r be regarded as a 
function of 6, the formula is 


cot d= rdo Wag een gente (3) 
Hx. 1. In the circle (PSO SIOG) coonavacoace ganar ethane (4) 
we have log r = log 2a + log sin 6, 
and therefore : = cot 8, 
whence Cobih = Gob Om On a =O ce een ters tee (5) 


Fig. 38. 


* The argument, which is an application of a principle stated in Art. 23, may 
be amplified as follows. We have, exactly, 


r sin 60 60 gin dd 1 
turk BPO se eee 
dr+2rsin?450 "or *” 50 4.208 Bin H96 a 
wr gee a 


and the limiting value of this is evidently rd6/dr. 
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Ex. 2. When the radius vector of a curve is a maximum or a 
minimum, it is in general normal to the curve. 

For if dr/dé =0, we have cot $=0, or =n. 

Ex, 3. If the normals to a curve all pass through a fixed point, 
the curve must be a circle. 


For, by hypothesis, if the fixed point be taken as pole, we have 
$= 47, and therefore dr/d@ = 0, for all values of 6. Hence r= const. 


EXAMPLES. XV. 


1. Verify the theorem of Art. 49 in the following cases: 
(1) $(x)=(e@—a)” (w- 6)", 
x* + ab 
(2) $(2)=loe Cy 
(3) (x)= ee 


2. Prove that the curves 
y = «4 — 62° + 9a? + 4-12, 
and y = 04 — a? — 327 + 5a - 2, 
touch the axis of w, and find where they cut it. Trace the curves. 


3. Prove that when « increases through a root of (x) =0, ¢ (a) 
and ¢’ (x) will have opposite signs just before, and the same sign just 
after, the passage. Does this hold in the case of a double root? 


4. If, fora>a>0, ¢$ (aH) = 
a? 
and, for «>a, (x) =a-—, 
whilst for «=a, $ (x) = 0, 


prove that ¢ (x) and ¢’(«) are continuous from w=0 tow=a0. Trace 
the curve y = ¢ (2). 


5. Examine whether the equation 
a —1202+16=0 


has double roots. Draw the graph of the function on the left-hand 
side. 


6. Shew that the curve 
y = 8a — A402 + 78x — 45 
touches the axis of «; and find where it cuts it. 
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Also find the points where the tangent is parallel to the straight 
line 
20+ y=9. 
Sketch the curve. 
7. Determine the coefficients A, B, C, D so that the curve 
y = An? + Ba? + Cut D 


may pass through the point (— 2, 8), touch the axis of w at the point 
(2, 0), and have its tangent parallel to the axis of w at the point for 
which «=— 1. 


8. Prove that the expression 
(c@—1)e* +1 

is positive for all positive values of x. 

9. Prove that sina lies between 

e— pee and «—tae+ 54,50 
Also that cos lies between 
—$e@ and 1—}2?+ A.a4 
10. Prove that, if a?<1, log (1+) lies between 
e-pa and w—327+ ha, 
11. Prove that, if 2? <1, tan! lies between 


Las zf 1 7b 
x—ita® and w—ta°+ 1a, 


EXAMPLES. XVI. 
(Maxima and Minima.) 


1. Prove that in the rectilinear motion of a point, the velocity is 
a maximum or a minimum when the acceleration changes sign. 


Illustrate this from the simple-harmonic motion 
s=acos ne. 
2. Find the maxima or minima of the function 
vt — 825 + 220? — 24a + 12. 
8. Prove that the function 
2u° — 87 — 362+ 10 
is a maximum when # =— 2, and a minimum when w=3, 
4. The function 4a8 — 183? + 27a —7 
has no maxima or minima. 
5. Find the stationary points of the function 
x — 5at+ 5a? +1, 
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and examine for which of them the function is a maximum or 
minimum. 


6. Prove that the function 
102° — 120° + 15a — 2023 + 20 
has a minimum value when x= 1, and no other maxima or minima. 
7. Examine whether the equation 
x? — a* — 4a? — 8a -2 =0 


has a multiple root. Find the stationary points of the function on the 
left-hand side, and sketch its graph. 


8. Prove that the curve 
y = 0 — 2a? — 3a? + dat 4 
touches the axis of # at two points; and find its maximum ordinate. 
Sketch the curve. 


9. Prove that the function 


a ,/ (ace — ac") 


4a 


is a maximum when w= $a. 
10. Prove that the function 
Gab 
(«+ 1) 


has a maximum value 4, and a minimum value 0. 


11. Prove that the expression 


l+o+a? 
l-a+% 


has a maximum value 3, and a minimum value 4. 


wx (a + 1) 


12. The function pe aa tee] 


has a maximum value 2, and a minimum value — 2. 


: xz (ac*—1) 
13. The function oe 
has two maxima, each = 3, and two minima, each = — 4. 


14. Find the stationary points of the function 
ot + 2207 +9 
a(e+3) ” 


and draw its graph. [The stationary points are given by = 1, 3, 9] 
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15. Find the stationary points of 
5a* — 180+ 45 


rete a [a=t,9} 
and sketch the graph. 
: x 
16. The function Grae 
is a maximum when w= ,/(ad), and a minimum when w=— ,/(ad). 


17. Prove that the function 
M, (x — ;)? + My (we — ay)? +... + My (%— py)? 
is a Minimum when - 
op = at t+ My ly + + Mn 
Mm+M,+... +My 


18. The velocity of waves of length A on deep water is pro- 
portional to 


where a is a certain linear magnitude; prove that the velocity is a 
minimum when A= a. 


19. If the power required to propel a steamer through the water 
vary as the cube of the speed, the most economical rate of steaming 
against a current will be at a speed equal to 1} times that of the 
current, 


20. A copper wire is required to carry a given current from 
one electrical station to another. Prove that the most economical 
diameter of the wire is that which makes the interest on the cost 
equal to the value of the energy lost in heating the wire. (The rate 
of loss of energy varies inversely as the cross-section.) 


21. The daily expenses of a steamer consist 6f wages, interest on 
capital, and coal. If the rate of coal-consumption vary as the cube of 
the speed, shew that if a voyage be performed at the most economical 
speed, the cost of coal will be half the amount of wages and interest. 


_ 22. Two ships are steaming, one directly towards, the other 
directly from, the same port, on courses making an angle of 60° with 
one another ; and their speeds are as 2: 1. Prove that at the instant 
when they are nearest one another their distances from the port are as 
4:5. 

23. The force exerted by a circular electric current of radius a on 
a small magnet whose axis coincides with the axis of the circle, 
varies as 
x 


(a? + a) 


where « is the distance of the magnet from the plane of the circle, 
Hence prove that the force is a maximum when # = ha. 
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24. Prove that the expression 
a cos 6+ 6 sin @ 


has the extreme values + ,/(a? + 6°), 


25. Prove that sin (0 — a) cos (6 — 8) 
is a maximum or a minimum when 
d=4(a+ 8)+4r+3nz, 
according as 7 is even or odd. 


26. The inclination of a pendulum to the vertical, when the re- 
sistance of the air is taken into account, is given by the formula 


—kt 


6 =ae—™ cos (nt +); 


prove that the greatest elongations occur at equal intervals z/n of 
time, and that they form a series diminishing in geometrical pro- 
gression. 


27. Find the maximum ordinate of the curve 
yy) Sie 
Trace the curve. 
28. The curve y = « log a 
has a minimum ordinate — °3678.... 


Trace the curve. 


29. Prove that the ratio of the logarithm of a number (x) to the 
number itself is greatest when «=e. 


30. Prove that if a> 06 the expression 
a cosh « + bsinh « 


has the minimum value ,/(a*—6?), but that if a<6 it has neither a 
maximum nor a minimum. 


81. Prove that the function 
cosh # + cos # 
has a minimum value when #=0, but no other maxima or minima. 
82. Prove that the function 
cosh w cos x 


has a maximum value when #=0, a minimum value when w= 4r 
(nearly), and a series of alternate maxima and minima corresponding 
to ©=nr +4n, approximately, where n= 1, 2, 3.... 
83. Find the maxima and minima of the function 
cosh @ + cos @ 
1+ cosh x cos a’ 
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EXAMPLES. XVII. 
(Geometrical Problems.) 


1, The rectangle of least perimeter for a given area is a square. 


2. The rectangle of given perimeter which has the shortest 
diagonal is a square. 


38. The greatest. rectangle which can be inscribed in a given 
triangle has one-half the area of the triangle. 


4. A rectangle is inscribed in a right-angled triangle, so as to have 
one angle coincident with the right angle; prove that its area is a 
maximum when the opposite corner bisects the hypothenuse. 


Shew also that under the same circumstances the perimeter of the 
rectangle has neither a maximum nor a minimum value. 


5. Find the rectangle of greatest or least perimeter which can be 
inscribed in a given circle. 


6. If through a given point A within a circle a chord PAQ be 
drawn, the sum of the squares of the segments PA, AQ is least when 
the chord is perpendicular to the diameter through dA, and greatest 
when the chord coincides with the diameter. 


7. Given a fixed straight line, and two fixed points A, B outside 
it, it is required to find a point P in the straight line such that 
AP’ + PZ shall be a minimum. 


8. Find the square of least area which can be inscribed in a given 
square; and the square of greatest area which can be circumscribed to 
a given square. 


9. A quadrilateral APQB is inscribed in a segment of a circle, 
AB being the base of the segment. Prove that when the area is a 
maximum 


AP =PQ=QB. 


10. A straight line drawn through a point (a, 6) meets the (rect- 
angular) coordinate axes in P and Q, respectively; prove that the 
minimum value of OP + OQ is 


a+2,/(ab) +6. 


11. A straight line is drawn through a fixed point (a, 6); prove 
that the minimum length intercepted between the coordinate axes 
(supposed rectangular) is 


(ak + 68)3, 
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12. A rectangular sheet of metal has four equal square portions 
removed at the corners, and the sides are then turned up so as to form 
an open rectangular box, Shew that when the volume contained in 
the box is a maximum, the depth will be 


t {a+b — ,/(a?—ab + b*)}, 
where a, 6 are the sides of the original rectangle. 


13. At what distance from the wall of a house must a man whose 
eye is 5 feet from the ground station himself in order that a window 
5 feet high, whose sill is 20 feet from the ground, may subtend the 
greatest vertical angle? 


14, Itis required to cut from.a cylindrical tree-trunk a beam of 
rectangular section of maximum flexural rigidity; prove that the 
breadth of the section must be 4 the diameter, and its depth ‘866 of the 
diameter. (Assume that the flexural rigidity varies as the breadth and 
as the cube of the depth.) 


15. A straight road runs along the edge of a common, and a 
person on the common at a distance of one mile from the nearest point 
(A) of the road wishes to go to a distant place on the road in the least 
time possible. If his rates of walking on the common and on the road 
be 4 and 5 miles an hour, respectively, shew that he must strike the 
road at a point distant 1} miles from A. 


16. Find at what height on the wall of a room a source of light 
must be placed in order to produce the greatest brightness at a point 
on the floor at a given distance a from the wall. (Assume that the 
brightness of a surface varies inversely as the square of the distance 
from the source, and directly as the cosine of the angle which the rays 
make with the normal to the surface.) 


17. Two particles P, Q describe fixed straight lines intersecting in 
O, with constant velocities uw, v. Prove that if A, B be simultaneous 
positions of the particles, and if OA=a, OB=b, . AOB=sa, the dis- 
tance PQ will be least after a time 


au + bv —(av + bu) cos w 
w—2uvcosw+v? ?° 


and that the least distance will be 
(av ~ bu) sin w 


J(u? — 2uv cos w + v?) ‘ 


18. Prove that the greatest rectangle which can be inscribed in a 
segment of a parabola bounded by a chord perpendicular to the axis 
has a length equal to 2 that of the segment. 


19. The greatest rectangle which can be inscribed in a given 
ellipse has its diagonals along the equi-conjugate diameters. 


9—2 
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20. If the length of a tangent to an ellipse intercepted between 
the axes be a minimum, the tangent is divided at the point of contact 
into two portions equal te the semi-axes of the ellipse, respectively. 


21. If a tangent to an ellipse includes with the principal axes 
(produced) a triangle of minimum area, it is parallel to one of the equi- 
conjugate diameters. 


22. Acircular sector has a given perimeter ; prove that the area 
is a maximum when the angle of the sector is 2 radians, and that the 
area is then equal to the square on the radius. 


23. If a triangle have a given base, and if the sum of the other 
two sides be given, the area is greatest when these two sides are equal. 


24. A quadrilateral has its four sides of given lengths, in a given 
order ; prove that its area is greatestb when it can be inscribed in a 
circle. 


EXAMPLES. XVIII. 


[The following results may be assumed : 


(1) The curved surface of a right circular cylinder of height A 
and radius @ is 27ah; 

(2) The volume of the same cylinder is 7a*h ; 

(3) The curved surface of a right circular cone of height A, 
base-radius a, and slant side / is zal ; 

(4) The volume of the same cone is 47a*h; 

(5) The surface of a sphere of radius a is 47a?; 

(6) The volume of the same sphere is $7a3. | 


1, The cylinder of greatest volume which can be inscribed in a 
given sphere has a volume equal to ‘5773 of that of the sphere. 


2. The cylinder of greatest superficial area which can be inscribed 
in a given sphere has a surface equal to *8090 of that of the sphere. 


3. The cylinder of greatest volume for a given superficial area has 
its height equal to the diameter of the base, and its volume is ‘8165 of 
that of a sphere having the given superticial area. 


4, Find the cylinder of least surface for a given volume; and 
prove that the ratio of its surface to that of a sphere of equal volume 
is 1:145. 

5. ind the proportions of a thin open cylindrical vessel in order 
that the amount of material required may be the least possible for a 
given volume. 

[The height must equal the radius of the base. ] 
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6. A cylinder is inscribed in a right circular cone; prove that its 
volume is a maximum when its altitude is } that of the cone, and that 
its volume is then 4 that of the cone. 


7. Ifacylinder be inscribed in a right circular cone the curved 
surface is a maximum when the altitude of the cylinder is 2 that of the 
cone. 


Shew also that the total surface of the cylinder cannot have a 
maximum value if the semi-angle of the cone exceeds 26° 34’ [= tan-? 4]. 


8. The cone of greatest volume which can be inscribed in a given 
sphere has an altitude equal to $ the diameter of the sphere. 


Prove also, that the curved surface of the cone is a maximum for 
the same value of the altitude. 


9. If aright circular cone be circumscribed to a given sphere, its 
volume will be a minimum when the altitude is double the diameter of 
the sphere. Shew also that the semi-vertical angle will be 19° 28’ 
(=sin— 4]. 


10. The right circular cone of greatest surface for a given volume 
has an altitude equal to ,/2 times the diameter of the base. 


11. From a given circular sheet of metal it is required to cut out 
a sector so that the remainder can be formed into a conical vessel of 
maximum capacity ; prove that the angle of the sector removed must 


be about 66°. 


12. An open rectangular tank is to contain a given volume of 
water, find what must be its proportions in order that the cost of — 
lining it with lead may be a minimum. 


[The length and breadth must each be double the depth. | 


13. Given the sum of three concurrent edges of a rectangular 
parallelepiped, find its form in order that the surface may be a 
maximum. 


14. Prove that the parallelepiped of greatest volume which can be 
inscribed in a given sphere is a cube. 


15. Prove that the rectangular parallelepiped of greatest volume 
for a given surface is a cube. 


16. Ifa triangle of maximum area be inscribed in any closed oval 
curve the tangents at the vertices are respectively parallel to the 
opposite sides. 


17. If a triangle of minimum area be circumscribed to a closed 
oval curve, the sides are bisected at the points of contact. 


18. The triangle of maximum area inscribed in a given circle is 
equilateral ; and the triangle of minimum area circumscribed to the 
circle is also equilateral, 
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19. A polygon of maximum area, and of a given number (n) of 
sides, inscribed in a given circle is regular; and a polygon of minimum 
area, of ” sides, circumscribed to the circle is also regular. 


20. Assuming that the rectangle of greatest area for a given 
perimeter is a square, explain how it follows immediately that the 
rectangle of least perimeter for a given area is a square. 


What inferences can be drawn in like manner from the results of 
Examples 13 and 15, above ? 


21. The polygon of m sides, which hag maximum area for a given 
perimeter, or minimum perimeter for a given area, is regular. (Assume 
the result of Example 24, p. 132.) 


Hence shew that the figure of maximum area for a given perimeter, 
or of minimum perimeter for a given area, is a circle. 


22. By the regulations of the parcel post, a parcel must not 
exceed six feet in length and girth combined; prove that the most 
voluminous parcel which can be sent is a cylinder 2 feet long and 
4 feet in girth, and that its volume is 2°546 cubic feet. 


EXAMPLES. XIX. 
(Small Variations.) 


1. Prove that in a tabie of logarithmic tangents to base 10 the 
difference for one minute in the neighbourhood of 60° will be -00029, 
approximately. 


2. The height A of a tower is deduced from an observation of the 
angular elevation (a) at a distance a from the foot; prove that the 
error due to an error da in the observed elevation is 


bh=a sec? ada. 


If a= 100 feet, a = 30°, and the error in the angle be 1’, prove that 
6h = ‘47 inch. 


8. Find the cube root of 101, having given that the cube root of 
100 is 4°6416. [4°6570. | 


4. Having given log, 10 =2°3026 find an approximate value of 
log, 101. [4-6151.] 
5. In a table of anti-logarithms (y= 10%) the entry opposite -4 is 
2°511886 ; find the anti-logarithm of -40005 (w= °434294), 
[2°512176.] 
6. An angle is to be found from its log-tangent. Find in seconds 


of are the error in the angle due to an error of ‘0001 in the calculated 
log tangent, the angle being in the neighbourhood of 30°. [20-6”.] 
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7. Prove that in a table of log-secants to base 10 the difference for 
one minute in the neighbourhood of 30° is -00007, nearly. 


8. Having given cosh 5 = 74-2099, calculate the value of cosh 5-001. 
[74°2841.] 


9. Having given tanh ‘5 = -46212, find tanh ‘501. [-46291.] 


10. Prove that if ¢ (#) be continuous and differentiable, except 
for «=a,, when it becomes infinite, then ¢’ («,) is also infinite. 


ll. In a tangent galvanometer the tangent of the deflexion of 
the needle is proportional to the current; prove that the proportional 
error in the inferred value of the current, due to a given error of 
reading, is least when the deflexion is 45°. 


12. The distances (x, x’) of a point on the axis of a lens, and of 
its image, from the lens, are connected by the relation 
Se. 
alee SE aie 
prove that the longitudinal magnification of a small object is (a’/a)*. 


13. A crank OP revolves about O with angular velocity w, and a 
connecting rod PQ is hinged to it at P, whilst @ is constrained to 
move in a fixed groove OX. Prove that the velocity of QY isw. OR, 
where & is the point in which the line QP (produced if necessary) 
meets a perpendicular to OX drawn through 0. 


14. If the density (s) of a body be inferred from its weights 
(W, W’) in air and in water respectively, the proportional error due to 
errors 6W, dW’ in these weighings is 


bs W’ OW % éW’ 
Cae Ware 
15. The radius 7 of a sphere is found by weighing it in air and in 
water. Prove that the proportional error, due to small errors in these 
weighings, is 


or OW, - 8W, 
r 3(W,- W,)’ 
where W,, W, are the weights in air and water, respectively. 


16. The error in the area (S) of an ellipse due to small errors in 
the lengths of the semi-axes a, 6 is given by 
dS ba rr 8b 
Sich die COS 
17. If the three sides a, 6, ¢ of a triangle are measured, the erroi 
in the angle A, due to given small errors in the sides, is 


oe ieee cot US — cot BX, 


See eh aC b 
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18. If the area (A) of a triangle be computed from measurements 
of one side (a) and the adjacent angles (B, C), shew that the pro- 
portional error in the area, due to small errors in the measurements, is 
given by : 

OAs 0G FC OD a sOLEOG 
A @ asnB asin 0 
Also, verify this result geometrically. 


19. The area A of a triangle is calculated from the lengths of the 
sides a, b, c. If a be diminished, and 6 increased, by the same small 
amount a, prove that the consequent change in the area is given by 

dA 2(a—d)a 
A &—(a—b)" 

20. The altitude of a triangle is computed from measurements of 
the base a and the base-angles B, C. If small errors 68, 60 be made 
in the angles, the consequent proportional error in the altitude is 

sin C sin B 


= ; seas ; ‘ 
sin A sin B sin A sin C 


21. If a triangle ABC be slightly varied, but so as to remain 
inscribed-in the same circle, prove that 
da 6b A de 0 
cos 4 cosB cos — 


22. If ABCD be a deformable plane quadrilateral of jointed rods, 
and if a, y be the lengths of the diagonals 4C, BD, the infinitesimal 
variations of these lengths are connected by the relation 


sin A sinC@.wdv+sin Bsin D. ydy=0, 


EXAMPLES. XX, 
(Geometrical Applications.) 


1. Prove that the condition that the tangent to a curve should 
pass through the origin is 


8 Ise 
Q 
<e 


2. Prove that the straight line y=2a-—1-is a tangent to the 
curve 
y= —ae+1, 


3. Prove that the straight line y = 2% —1 touches the curve 
y=o + 208 — 3a? —2a+ 3 
at two distinct points. 
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4. Prove that the curve 
y = ow — 6a? + 132?—-llvw+4 


touches the straight line y=a twice; and find the abscisse of the 
points of contact of the remaining tangents from the origin. 


5. Find the points on the curve 
y = «4 — 6a? + 13a? — 10%4 5 


where the tangent is parallel to y= 2a; and prove that two of these 
points have the same tangent. 


6. Find the equations of the tangents which can be drawn from 
the origin to the curve 
y = 404 — 1203.4 9a? — Qa. 
Also find where the tangent is parallel to the axis of » Give a 
figure. 


7. Prove that the perpendicular drawn from the foot of the 
ordinate to the tangent of a curve is 


dy\2) 3 
Oi {1 te (%) } : 
Hence shew that in the catenary y=c cosh w/c this perpendicular is 


constant. 


8. Prove that the perpendicular from the origin on the tangent is 


2) 3 
(ate 
Verify that in the circle 
y= + /(@ — 2’) 
this perpendicular is constant, and that in the rectangular hyperbola 


ny = iP 
it is equal to See ‘ 
MG +) 
9. In the exponential curve (Fig. 24, p. 77) 
y=aver, 


the subtangent is constant, and the subnormal is y?/a. 


10. In the catenary y=c cosh w/c, 
the subtangent is ccoth a/c, the subnormal is $c sinh 2a/c, and the 
normal is ¥°/c. 

11. The subtangent of the curve 


y” = a™ > ow 
is na. 
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12. Prove that the curve 
INOS Ys 
(=) +) =? 


au Ue 
Fate 


at the point (a, 6), whatever the value of . 


touches the straight line 


13. In the curve of sines 


ot 
y=bsin-, 


the subtangent is atanx/a, the subnormal is 46?/a.sin 2x/a, and the 


normal is 
en De x 
bsin—. vA 1+ <008*). 
GaN a a 


14. Prove that the curves 
y=e-gin Ba, y= e—% 
touch at the points for which Ba=2nr+47, where nm is integral. 
Sketch the curves. 


15. Prove that a pair of straight lines can be drawn through the 
origin, each of which touches all the curves obtained by giving ¢ 
different values in the equation 


x@ 
y =ccosh-, 
c 


16. If a curve be constructed with the velocity (v) of a moving 
point as ordinate, and the space described (s) as abscissa, the accele- 
ration will be represented by the subnormal. 


17. If a curve be constructed with the kinetic energy (}mv’) of a 
particle as ordinate, and the space s as abscissa, the force will be 
represented by the gradient of the curve. 


18. Prove that the equations of the tangents to the curves 
a y” 


f= 2" a we gat pant 


may be put in the forms 


aa yy 
———- . 2% 


YY, = Lass fo ot (n —— 1) x}, a” Bn 


=|, 
respectively. 


19. Tangents are drawn to a conic ¢ (x, y) = 0 parallel to y=ma +c; 
prove that the equation of the line joining their points of contact is 
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20. Chords of a closed oval curve of finite curvature are drawn 
parallel to a fixed direction; prove that there is at least one chord of 
the system such that the tangents at its extremities are parallel. 

21. Prove that in the ellipse 

x=acos(d+a), y=bcos (6+ 8) 
the tangent at the point 6, will be parallel to the radius drawn to the 
point 0, if 6, — 6,=+ 47. 


22. Find the values of @ corresponding to the principal axes 
of the ellipse 


x=acosO+a'sin6, y=bcos6+6'sin 6. 


[tan 20 = _2 (aa' + bb") _ | 


a + 6 — a? — 6?" 


23. Prove that the condition that the normal to the curve 


$ (%, y) =0 
should pass through the origin is 
Op ab 


Deduce the equation of the principal axes of the conic 
Ag? + 2Hay + By? =1. 


24. Prove that if b> 2a three real normals can be drawn from the 
origin to the parabola 
av’ = 4a (y+ 6). 


25. Find the intercepts made on the coordinate axes by the 
normal at any point of the rectangular hyperbola 


a —y? =a? 5 
and prove that the difference of their squares is constant. 
26. Prove that the equation of the tangent to the hyperbola 
w=kt, y=hft 
is w+ By = 2kt. 
27. If a4+y4*=<a', prove that 2+ y? is a maximum when w=+y. 


Trace the curve; and prove that its greatest radial deviation from the 
circle a + y*?= a? is (189a. 


28. Prove that in the parabola 
nee 
~ sin? 40’ 
the focus being pole, p=7 — 18, 


and hence shew that the tangent makes equal angles with the focal 
distance and the axis. 


140 INFINITESIMAL CALCULUS [cH. IV 

29. Two adjacent points P, P’ on a curve being taken, straight 
lines PR, P’R are drawn at right angles to the radii; prove that the 
limiting value of P/#, when P’ coincides with P, is dr/d6. 


30. If be the angle which the tangent to a curve makes with 
the radius vector drawn from the origin, prove that 


31. Prove that in the rectangular hyperbola 
7? cos 20 = a? 


the lines bisecting the angles between the radius and the tangent are 
constant in direction. 


32. Prove that the equation of the tangent to a curve 


~ =f (0) 


at the point 6 =a is 
1 
7m =f (a) cos (6 - a) +f" (a) sin (8 - a). 
Hence prove that the equation of the tangent to the conic 


Lee 
, 


is F = ¢ 0086+ .c08 (6~a), 


CHAPTER V 
DERIVATIVES OF HIGHER ORDERS 


64. Definition, and Notations. - 


If y be a function of a, the derived function dy/dz will in general 
be itself a differentiable function of w. The result of differentiating 
dy/dx is called the ‘second differential coefficient, or ‘second 
derivative.’ If this, again, admits of differentiation, the result ig 
called the ‘third differential coefficient,’ or ‘third derivative’; and 
so on. 


If we look upon djde as a symbol of operation, the first, second, 
third, ..., nth derivatives may be denoted by 


d @ \2 iad \' n 
Ga (55) + (4) + (4) ay, 


respectively. The more usual forms are 
SU eT era ng 


dw’ da’ dae’? dam’ 


which may be regarded as contractions of the preceding, although 
(historically) they arose in a different manner. 


Again, writing D for d/dz, as in Art. 25, we have the forms 
DG DP DP esse) Y, 
If y= $(«), 
the successive derivatives are also denoted by 
$ (2), 6°), P'(), - O™ @) 
Occasionally it is convenient to adopt the briefer notation 
Yr Pr Py veer y™ 


There are a few cases in which a general expression for the nth 
derivative of a function can be found. The more important of 
these are given in the following examples. 
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He, 1. If 
y= A, t Alo + Age + Ae a A, ey ie cce taon eae (1) 
we have 
Dy = A, +2A,2+ 34,07 + ...+mA,,20"-}, 
Dey = 2.14, +3.24,+ ... +m (m—1) A,a"-*, 


Pe SOR trig os Ginx zea) 
D™y =m(m—1) (m—2)... 2.14, 
and therefore Dey =0, Dey = 0, &e. 


Hence the mth derivative of a rational integral function of the mth 
degree is a constant, and all the higher derivatives vanish. 


Bx, 2. TE gf ces ete (4) 
we have Dyshke, Pyare 3, 
and, generally, DEY SIP CLS er en tecane, Mae (5) 
Hence, putting k= loga, we have 
Des (OR ah Tet ecco eee (6) 
He, 3. \E Of Se SUN Ts os osteo eto eee (7) 
we have Dy= BecosPu, D*y=— Bsin Ba, 
he eas ee me Ace (8) 


and so on. 


Otherwise, we have 
Dy = B sin (Ba +47), 


and therefore D*y = B sin (Be+kar+ir), . 
and, generally, DS = RB" sin (Bat ein cass aacestent eaetenel (9) 
Ha. 4. Tf. Of = OOS EAS ” Gonnsake antneettan eee (10) 
we have Dy =—Bsin Bu, D*y=—- cos Ba, 
pe eee a ae (11) 
and so on. 
Or, Dy =B cos (Ba+47), 
whence D?y = B° cos (Ba +47 +47), 
and, generally, Dey = 2° 008 (Gu te t)s = cena eee (12) 
Ea. 5. If YG" CON Bor ck eee ee ee (13) 
we find Dy = e* (a cos Bu — B sin Bax), 
D°y = 6% {(a? — B*) cos Bu — 2a8 sin a ni ap Cae alas (14) 
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Similarly, if Qi COSTS De Waar ced caida kde nied poe a (15) 
we have a =e% (asin Bx + B cos Bx), (16) 
= e% {(a2— 8%) sin Ba + 208 cos Bat.) 


General formule may be povaed in these cases, by putting 
GSP COSY, =F MNO. fica i odieatapu lates es (17) 
This makes D. ¢** cos Bx = e* (a cos Bx — B sin Ba) 
= re cos (Bx + 8), 


and by repeated application of this result we find 


D" . % cos Bu=1"e% cos (Bx +16). oo... (18) 
Similarly DD”, sith Pre sin (B20 £708), v0. 55-5000» (19) 
eseG. TE NOG, ona nigiaerecoitiiaanbileu sins. (20) 


wehave. Dy=a, Dy=—a23, Dy=—-1,-—2.2% 7, ..., 
and, generally, D"y=-1.—2.-—3...—(n—l1)u™ 


(-)"3 = ane, te eee (21) 


65. Successive Derivatives of a Product. Leibnitz’ 
Theorem. 


If u, v be functions of 2, we have by Art. 31 (20), 
Dyes Da Vaan 0, 0 assesses ccen aces (1) 
If we differentiate this again, we have 
D? (w) = D(Du.v)+ D(u. Dv). 
Now, by the rule referred to, we have 
D(Du.v) = D?u.v+ Du. Do, 
D(u. Dv) = Du. Dv +u. D2, 
whence D? (uv) = Deu.v+2Du.Dv+u. Dy. ......... (2) 


The general formula for the nth derivative of a product is 


D* (uv) = Dru.v+ nD" wu. Dv + ‘ a = Dy, Dest, 

+ 2D. D820 +. D8 Yo c00s. (3) 
the coefficients being the same as in the Binomial Theorem. This 
formula is due to Leibnitz. 
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To see the truth of (3), consider the process of formation of the first 
few derivatives of wv. Using the accent notation, we have 


DD Gi) = 0 Uy aan teas a wee na eae (4) 
Differentiating this again, 
D? (uv) = uv + u'v' 
+o + uy" 
UO ZOO WO, «cscs iablgws. Seton (5) 
The next differentiation gives 


D* (uv) =u" v + Qu"! + uv" 


UU + BU WO, Cocsascocvenses (6) 


2) 


where in the first line we have differentiated the first variable factor in 
each term of (5), and in the second line the second variable factor. The 
result is 

D (we) = "0 + Bu BU" 4 U0, cose tes aede es (7) 


It appears that the numerical coefficient of the rth term in (7) is the 
sum of the coefficients of the rth and (r~1)th terms in (5); and it is 
evident from the nature of the successive steps that this law will obtain 
for all the subsequent derivatives. Now this is precisely the law of 
formation of the coefficients in the expansions of the successive powers 
of a+; and since the coeflicients of D (wv) are the same as those of the 
first power of a + 6, it follows that the coefficients in the expanded form 
of D” (wv) will be the same as those of (a + 6)", 


Wea ee SLE OF SOO. tis ie tak THER wae eh ee (8) 
we have Dry =2D%+nDa. Dy * 2 
Bn Bs he tN Ucn.) SS ce ate AN (9) 
since D’x=0, 
Thus if Oe SiR Boe aac coeanna greeter eae (10) 
we have D?y = xD sin Bx + 2D sin Ba 
=— Bx sin Bx+ 2B cos Bu ....., sHeeSonee (11) 
Again, if G) =O LOG NS rena cate ee eae eee (12) 
we have Dy =xD" log « + nD" log x 
(-)"- ie uy (-)"" pee wis 


by Art. 64 (21). Hence 


Dy = (- fn 5 (nm - a 


Saati aaa (13) 
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Hix. 2. If Ce OR ir ce eee ey oan a ae (14) 
we have 
Dry = 6%, D*w+n. De®, Du 4” “ . 2 Diet, D**y +... 
Si tes Les is 

=e (Dw + na D"— ua ue as aT a da ods Chains (15) 
Thus, if iO BI OO: Pen vcianacata ners aceanaers (16) 

we have D*y = e* (D* sin Ba + 2aD sin Ba + a? sin Bax) 
=e {(a?— 8") sin Ba + 2aB8 cos Bah, ..........0000e (17) 


in agreement with Art. 64 (16). 


66. Dynamical Illustrations. 


The second derivative is especially predominant in the dynamical 
applications of the Calculus. 


Thus, in the case of rectilinear motion, if s be the distance from a 
fixed origin, we have seen (Art. 26) that the velocity (v) and the accele- 
ration (a) are given by the formule 


ds dw 
a te: 


Hence, in the present notation, we have 
d /ds\_ a's 
a= at () = de J ee neers cee crews teres (2) 
t.e. the second derivative of s (with respect to the time) measures the 
acceleration. 


So also the angular acceleration of a body about a fixed axis is given, 
in the notation of Art. 26, by 


do BO 


FE ps (3) 
Ex. 1. If s be a quadratic function of ¢, say 
Rf Wade 8 Tepe MO rc OCR eE ET CE (4) 
ds 
ras) B 
we have a At+B, 
d’s 
pret A Mester ese sclasisar comea Rir= ng aiaiee 5 
dé? A, ( ) 


ae. the acceleration is constant. 


L. 1. 0. 10 
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Hx. 2. In ‘simple-harmonic’ motion we have 


8 = GCOS (ME €) 5 aus nes Panos eeces ase (6) 
ds ; 
whence ee sin (nt +), 
2 
Canta COS (Nt + €) =H 1078, svervcavesescaees» (7) 


i.e. the acceleration is directed always towards a fixed point (the origin 
of s) and varies as the distance from that point. 


Ex. 3. Tf e= A cosh 76 + BRING RE, — ciisees teens sceces sar ase (8) 

we have =nA sinh né+ ”B cosh ni, 
2s PA cosh né + AB sinh nt=ns, 9 
Ge =A cosh né + mB sinh nb = 0's, vee ce sees (9) 


i.e, the acceleration is from a fixed point, and varies as the distance. 


67. Concavity and Convexity. Points of Inflexion. 


Just as ¢’(#) measures (Art. 26) the rate of increase of ¢ (@), 
so @” (~) measures the rate of increase of $’(w). Hence if $” (x) 
be positive the gradient of the curve 


Of =D) ns ee Wee eee tan teen (1) 
increases with w; whilst if $” (w) be negative the gradient decreases 
as @ increases. 


If $” (x) =0, the rate of change of the gradient is momentarily 
zero, and we have a ‘stationary tangent.’ The simplest case of this 
is at a ‘point of inflexion,’ ze. a pot at which the curve crosses 
its tangent; see Fig. 40. 


A curve is said to be concave upwards at a point P when in 
the immediate neighbourhood of P it lies wholly above the tangent 
at P. Similarly, it is said to be convex upwards when in the 
immediate neighbourhood of P it lies wholly below the tangent 
at P. 


If the curve, to the right of P, lie above the tangent at P, as in 
Fig. 39, it is easily seen from Art. 56 that within any range (how- 
ever short) extending to the right of P there will be points at 
which ¢'(#) is greater than at P. Hence, by Art. 48, the value 
of $” (a) at P cannot be negative. The same conclusion holds if 
the curve, to the left of P, le above the tangent at P. 


Similarly, if the curve, either to the right or left of P, lie below 
the tangent at P, the value of 6” (w) at P cannot be positive. 

It follows that the curve is concave upwards when ¢” (a) is 
positive, and convex upwards when ¢$” («) is negative. 
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It appears, moreover, that at a point of inflexion, where the curve 
crosses its tangent, 6” (a) cannot be either positive or negative, and 


therefore (since it is assumed to be finite) must vanish. This con- 
dition, though essential, is not sufficient. It is further necessary 
that 6” (~) should change sign as w increases through the value in 
question. Suppose, for instance, that to the left of P the curve 
lies below the tangent at P,and that to the right of P it lies above 
it. It appears then from Art. 56 that there will be points of the 
curve both to the right and to the left, in the immediate neigh- 
bourhood of P, at which the gradient is greater than at P, ae. the 
gradient is a minimum at P, and $”(#) must therefore change 
(Art. 51) from negative to positive. 


Fig. 40 


If the crossing is in the opposite direction, the gradient is a 
maximum at P, and $” (#) changes from positive to negative. 
10—2 
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Hark. Tt Wy see OE, 1883 np aikis sade ee ree (2) 
we have 4" = Ga; 


This changes from — to + as # increases through 0. Hence we have a 
point of inflexion ; see Fig. 31, p. 105. 


Hx, 2. 7 lacs @ Weis craic 6 0d e.claisie olsieelaiecie o\elsianie sia (3) 
4a (x2 — 3 
This makes af = aa : 


Hence there are three points of inflexion, viz. when «=0 and when 
wat fd. See Vig. 1d, p. 27. 


Ex. 3. In the curve of sines 


OY one 
we have y" = —— sin -=—4. 
a a 


Hence y” changes sign, and there is a point of inflexion, whenever the 
curve crosses the axis of x See Fig. 14, p. 28. 


Hx. 4. In the curve Gf Bliss saintle. sabowt tolintioreaiiere secs (5) 
we have M1 Do? 


This vanishes, but does not change sign, when 2=0. Hence we have 
a stationary tangent, but not a point of inflexion in the strict sense. It 
is in fact obvious, since «* is essentially positive, that the curve lies 
wholly on one side of the tangent at the origin. 


68. Application to Maxima and Minima. 


The criterion of Art. 51 for distinguishing maxima and minima 
values of a function ¢(#) can also be expressed in general in terms 
of the second derivative $” («). 


Since $” (a) is the derivative of $’(x), it appears that if, as x 
increases through a root of $’ (a) =0, $” (a) is positive, $’ (w) must 
be increasing, and therefore changing sign from — to +. Hence 
d (x) 18 a munimum. 


Similarly, if 6” (x) is negative when ¢’(x)=0, ¢’ (x) must be 
decreasing, and therefore changing sign from + to —. Hence ¢ («) 
1s & manvmum. 


The connection of these results with the criterion of concavity 
and convexity is obvious. 


Hx. 1, In rectilinear motion, the distance (s) from the origin, is a 
maximum or minimum when the velocity (ds/dt) vanishes, according as 
the acceleration (d’s/dd?) is then negative or positive. 
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2a 
Ll+a?" : 
We have seen, Art. 51, Ex. 4, that ¢’ (x) vanishes for «= 1 and w=—1. 
Also from the value of $” (w) given in Art. 67, Ex. 2, it appears that 
¢" (1)=-1, $”(-1)=1. 
Hence the former value of « gives a maximum, and the latter a minimum, 
value of d(x). See Fig. 13, p. 27. 


Ex. 2. Let ¢$ (x) = 


It may happen, however, that a value of « which makes ¢’ (w) =0 
also makes $”(x)=0. It is easily shewn that in this case (a) is 
in general neither a maximum nor a minimum (cf. Fig. 31, p. 105), 
but it is hardly worth while to continue the discussion here. The 
complete rule will be given later (Chap. Xv) as a deduction from 
Taylor’s Theorem. 


69. Successive Derivatives in the Theory of Equations. 


The successive derived functions play a great part in the Theory 
of Equations. 


We have seen (Art. 50) that, if ¢(#) be a rational integral 
function, at least one root of $’(x) = 0 will occur between any two 
roots of ¢(#)=0. Similarly, at least one root of ¢” (x) =0 will 
occur between any two roots of ¢’ (w) = 0, and so on. 


Moreover, since an r-fold root of ¢(#) = 0 is an (r—1)-fold root 
of ¢’ (x)=0, it will be an (r— 2)-fold root of ’(#)=0, ..., and 
finally a simple root of ¢”—)(«)=0. Hence the necessary and 
sufficient conditions for an r-fold root of ¢(#)=0 are that the 


functions 
Dio (Me DO) 6t5 PY (B) coe. caaate ne (1) 
should simultaneously vanish. 
Hix, If h (x) = 2a? + Bak + 4aP + Qa? + 2e+1, 
we have gf’ (a) = 10a* + 20a? + 1207+ 4a + 2, 


fh” (x) = 4 (1023 + 15a? + 6x+ 1). 
These all vanish for «=—1, which is therefore a triple root of ¢ (a) =0. 
We find, in fact, that 
(1) = (a + 1)? (2a? - a + 1), 
70. Geometrical Interpretations of the Second Derivative. 


In Art. 56 an important property of the first derived function 
was obtained by a process which consisted virtually in a comparison 
of the curve 


with a straight line ie Algt Bite pies as reacis ick i kesss (2) 
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the constants A, B being determined so as to make (1) and (2) 
intersect for two given values of a. 

We proceed, in a somewhat similar mauner, to compare the 
curve (1) with a parabola 


YA: ABE Cee Re oars (3) 


where the constants A, B, C are determined so as to make (1) and 
(2) intersect for three given values of «. 


1°. We will first suppose these values of # to be equidistant; 


let them be a—h,a,a+h. The equations to determine the con- 
stants are then 


A+B(a-—h)+C(a—hy=¢(a—A), 
A+ Ba + Ca? ah (CL) a hers ok (4) 
A+B(ath)+C(athy=¢(at+h). 
Let us now write 
F (a) = 6 (a) —(A + Ba t+ Cn), 200... ccecee es (5) 


1.e. F' (x) denotes the difference of the ordinates of the curves (1) 
and (3). By hypothesis,  (w) vanishes for =a —h, and for =a; 
hence, by Art. 49, the derived function F” (#) will vanish for some 
intermediate value of a, that is 


FG= G1) = 0 ee (6) 


where. 1>6,>0. Again, since #'(#) vanishes for «=a, and for 
2=a-+h, we shall have 

EF (a+ Gh) =O." =... Wr cere (7) 
where 1 > 6, >0. 


By a further application of the same argument, since the func- 
tion #” (xv) vanishes for e=a—6,h and for c=a+@,h, its derived 
function F’”’ (#) will vanish for some intermediate value of #; we 
have therefore 


PG. Oi) a ee (8) 


where @ is some quantity lying between — 0, and @,, and @ fortiori 
between + 1. Since, by (5), 


PY (eye b oe) 2. es teen eee (9) 
it follows that, for some value of @ between + 1, 
bh” (G+ Oh) = 20 F saraaisnes sos cg ene (10) 


Now from (4) we find 
fb (ath) 26 (a)+ 6(a—h)=2Ch, «0.0.0.5. (11) 
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and therefore 
h)y=2 =i 
oo Sa Oh o 4 (12) 
Hence — 


lim h>o 


b(a+h)— oe eee aeay. .atl3) 


In the same way we could prove that 


(yee g CREE Ce Ar (a), ...(14) 


If the difference ¢ (a +h) — ¢ (a) be denoted by dy, the expression 
{b(at 2h)—Ga+h)}—{p(a+h)—$()}, 


which is the difference of the differences, or the ‘second difference,’ 
for equal increments h of the independent variable, may be denoted 
by 5(dy) or &y. Hence the formula (14) is equivalent to 
ee 
(dz)? da?” 
This is the origin of the notation d*y/dz*, this being the limiting 
form of the second difference. 


limgz->o 


he GAA aE (15) 


To interpret the theorem (13) geometrically, let, in Fig. 41, 
OA=a, OH=a-h, OH’=a+h, 


and let AQ, HP, H'’P’ be the corresponding ordinates of the 
curve (1). Join PP’, and let AQ meet PP’ in V. Then 


VA=1(P'H+PH) 
=tip(ath)+o(a—hyf, 
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and therefore 
VQ=VA-QA 
=${p(a+h)— 24 (a) + o(a—h)p. 
Hence the theorem (138) asserts that 
VQ =F RAs OCG) eset (16) 
ultimately. 


It appears that the chord is above or below the are according 
as ¢” (a) is positive or negative. 


2°, We will next suppose that two of the three points at 
which the curves (1) and (3) intersect are coincident. More pre- 
cisely, we suppose that for «=a the curves not only intersect but 
touch, and that they intersect again for =a+h. The conditions 
that, for =a, y and dy/dx should have the same values in the 
two curves, are 


ne Sie ee, eee Se (17) 
B+ 2Ca= ¢’ (a), 
while the third condition gives 
At Bath) +O (athPa Gath). ccc (18) 
With the same definition of F(x) as before, we have 
(ag) 0 EO cae eee (19) 
and therefore FG + Of) OP eer eee (20) 


where 1>0,>0. Again, since #”(#) vanishes for «=a, and for 
z=a+6,h, we have ; 

7 6G Ohya OS sae tees (21) 
where 0,>0>0. 


Now from (17) and (18) we find 


b(at+h)—(a)—hd' (a) = Ch... (22) 
Hence, by (9) and (21), 
b(a+h)=¢ (a) + hd’ (a) + $h?h” (a+ Oh). «2... (23) 


This very important result will be recognized, later, as a par- 
ticular case of Lagrange’s form of Taylor’s Theorem (see Chap. Xv). 
It includes as much of this theorem as is ordinarily required in 
the dynamical and physical applications of the subject. 


From (28) we deduce 
BC DENORUNOE 


limy >» 


We (i), ies (24) 
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In Fig. 42, let OA =a, AH =h, and let AP, HQ be the corre- 
sponding ordinates of the curve (1). If QH meet the tangent at 
P in V, we have 


QH=¢(ath), VH=¢(a)+hd' (a). 


Y 
v 
Pp 
fo) A s ‘ 
Fig. 42. 
Hence (24) asserts that 
Qa AH PADI) cd west cccoanteersnas a (25) 


ultimately. 


Hence the deviation of a curve from a tangent, in the neigh- 
bourhood of the point of contact, is in general a small quantity 
of the second order. 


If ¢"(a)+0, QV does not change sign with h, and the curve 
in the immediate neighbourhood of P lies altogether above, or 
altogether below, the tangent-line, according as ¢” (a) is positive 
or negative. Cf. Art. 67. 


The formule (16) and (25) have an interesting application in 
the theory of Curvature. See Chap. x. 


71. Theory of Proportional Parts. 
Let us make the curves 


UO} C3 Namen mene Serer crt reer ean? (1) 
and 4 SAI BEAMS sition oan his siapie se « (2) 
intersect for =a, #£=at+zh, «w=arth, 


where 1>z>0. 
We find 
(1—z)$(a)+ 2 (a+h)—$ (a4 zh) =2(1 — 2) WC; ...(8) 
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and consequently, by the method of the preceding Art., 
(1—z)¢(a)+ 2z¢(at+h)— $(a4+ 2h) =$20 —2) Vo" (a+ oh), (4) 
where 1>6>0. 


This result, which includes the theorems of Art. 70 as par- 
ticular cases, is here introduced for the sake of its bearing on the 
theory of ‘proportional parts. Suppose that ¢(#) is a function 
which has been tabulated for a series of values of # at equal inter- 
vals h. Let a be one of these values, and suppose that $ (x) is 
required for some value of # between this and the next tabular 
value a+h; say for a+zh, where 1>z>0. In the method of 
‘proportional parts,’ the interpolation is made as if the function 
increased umformly from #=a to e=a+th, t.e. we assume 

d(at+zh)—go(a) 2 


bla kh) a olay TP) (5) 


or b(a+z2h)=(1—2) b(a)+26(a+A). .........02. (6) 


The formula (4) gives the error involved in this process, which is 
equivalent to assuming that the arc of the curve (1) between z=a 
and «=a+h may be replaced without sensible error by its chord. 


The maximum value of z(1— z) is }, by Art. 51, Ex. 2. Hence 
if R denote the greatest value which $” (z) assumes in the interval 
from «=a to e=a+h, the formula (4) shews that the error 


PRS. sa ee en 


Ex. 1. In a seven-figure logarithmic table, the logarithms of all 
numbers from 10000 to 100000 are given at intervals of unity. Now if 


hy A G6 Joe WO Die ash ns ce teuy raise seeneaite (8) 
we have gp” (x) =— _ sing) ba eos tn wsaay eat oops (9) 


Hence, putting h=1 in (7), we find that in the interpolation between 
logy)” and log,, (m+ 1) the error involved in the method of proportional 
parts is not greater than 


OD499 Sak aa eee ee (10) 
Thus for 2 = 10000, where it is greatest, the error does not exceed 
000000000543, 


and is therefore quite insensible from the standpoint of a seven-figure 
table. 


It appears from (4) that the method may be expected to fail 
whenever (a) is large. The differences are then said to be 
‘irregular.’ 
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Ee. 2. Tt (B10 g SI, oes lecd tn de wish tars (11) 
we have Pike COseCtw,, My, uta ans seca (12) 
Hence, putting h= coe = 000291, 
we find zl? p” (x) =— 00000000460 cosec? a. vee. eeee (13) 


Since cosec? 18° = 10°47, it appears that in a table of* log-sines at inter- 
vals of 1’ the error of interpolation may amount to half a unit in the 
seventh place when the angle falls below 18°, 


EXAMPLES. XXI. 


Verify the following differentiations : 


Po y=2 (tl —2y, D*y = 2 — 120 + 12a. 

2. y = fpya? (l— 30), Diy = p(t 2). 

8. y= depen (I—a)(P+le—n®), D'y= 3pm (wl) 

4. y= Pema’ (8? —4la + 2a"), Dy =tp (a~— Zl) 

es 1 2 2 { I a 1 
i); ee a Dy =% (2 — 2) earls 
1 4, 24 (1 — 102? + Sart) 
6 Fae? Diy = (1+ a2) 
2a » _ 40 (x? + 3) 
ase DY =a 
S&S y=(l—2)-”, Dy =m(m+1)...(m+n—-1)(1—a%)-™—". 
l+«a =o) aa! 

ears DY Tay 
10. y=sin’a, Dy = 2 cos 2. 
ll. y=cos' a, D"y = 2"— cos (2x + nz). 
12. . y = sec a, D*y = 2 sec® x — sec a. 
13. y=2' sina, D°’y = 40 cos # — (x? — 2) sin x. 
14. y=sin’x cosa, Dy = 6 — 60 sin? x + 64 sin* a, 
15. y=sin« sinh @, D*y = 2 cos x cosh x. 
16. y=cosx cosha, Dy = —2 sin « sinh x, 
17. y=sin x cosh x, D’y = 2 cos «sinh «. 
18. y=cosx sinha, D*y =— 2 sin x cosh x, 
19. y=sin-'a, ey = ——_—_— 
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20. The first five derivatives of tan x are 
14+, 2(1+0), 2(1+30)(1+#), 8¢(2+ 3¢) (1+), 


8 (2 + 152? + 154) (1 + #), 
where ¢ = tan a. 


al. y= log~, Dij=a 
! 
22. y=a* log x, Dry = eae 
23. y = ae”, Dry = (a +n) &. 
24, y= are", Dy = {x? + 2nx+n(n— 1) 6 


25. By applying Leibnitz’ Theorem to the differentiation of the 
identity 
oe eal 


prove that 

—l 1 2 
Mp mam nas a ) Mp9 Mg + 1 ees gst... +, =(M+N),, 
where m,=m (m—1)(m—~2)...(m—r +1). 


26. By forming in different ways the mth derivative of 2°", prove 
that 


ne ne(n—1)? n?(n—1)?(n—- 2)? _ (Qn)! 
PE oo be ati ee 
27. Prove that 
Nal | —7\n as ee « wea Ty od 
Dx" (1—2x)* =n! (1-2) {1-5 Pj ae oF (eae } 
l+a 
28. If ese 
As eee 
n!} n? n(n — 1)? 
Dry" Si Tay fis + Yr adel y+ fe 
. G3, OR aie 
29. ‘The equation qth at ms=0 
is satisfied by s = Ae~ St cos (ot + €), 


for all values of A and «, provided 
=n? —1h 


30. The equation oe + In = a +n*s=0 
dt? dt 


is satisfied by s=(4 + Bi)e™, 
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Sleuit y= {e+ /(1 + a)” 
2 2 Ty d 
prove that (l+a 2) a + oe mty = 0. 
32. If c=o(t) y= x(d), 

de dy dy dx 

diye ds dO ded 

prove that ae = minis. - 

(3) 


EXAMPLES. XXII. 


1. Prove that, in a table of natural sines at intervals of 1’, the 
error of proportional parts never exceeds 


0000000106. 


2. Shew that in a table of natural tangents the method of pro- 
portional parts fails for angles near 90°. 


Also prove that the limit of error for angles near 45°, when the 
tangents are given at intervals of 1’, is 


0000000423. 


3. Shew that in a table of log tangents the method of proportional 
parts fails both for angles near 0° and for angles near 90°. 


Shew also that the maximum error involved in the method is 
least for angles near 45°, 
4. Prove that the curve 
y =logx 
is everywhere convex upwards. 
5. Prove that the curve 
' y=a2 log 2 
is everywhere concave upwards. ‘Trace the curve. 
6. Find the maximum ordinate, and the point of inflexion, of the 
curve 
y= xe”, 
Trace the curve. 


[The maximum ordinate corresponds to #=1; the in- 
flexion to x= 2.] 


7. Shew that the curve y=e-® 


has inflexions at the points for which «= +—, ; and trace it. 


ne 
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8. Find the maximum and minimum ordinates, and the inflexions, 
of the curve 
yaa © 
Trace the curve. 
[The maximum and minimum ordinates are given by 
w=+,/1; the inflexions by x=0, +,/2.] 


9. <A certain function ¢ (x) is constant and 


Sy) pee 
=o ag) 
a? 
for 0 <a <a; it =a te ee 
be — of 
for a<a<b; and = 3 : 
‘sy 


for >b. Prove that (#) and ¢' (x) are continuous, but that ¢” (x) 
is discontinuous. 


Trace the curve y = ¢ (#). 


10. Shew that y = x (3 —2) 
has an inflexion at the point (1, 2). Trace the curve. 
11. Shew that y = x? (1 —2?) 


3 : : i 85) 
3(+—., =<). Trac 
has inflexions at the points ( 6’ 3 7) Trace the curve. 


12. Find the points of inflexion of the curve 


63 
Ye Reed 
Zane 
18. Shew that Y= car 


has a point of inflexion at (— 2a, —2a). Trace the curve. 


14, Find the points of inflexion of the curve 


a 


ear 
and trace the curve. [x=0, +a ,/3.] 
15. Shew that the curve 
_l-«# 
 L+at 


has three points of inflexion, and that they lie in a straight line, 
Trace the curve. 


16. Prove that the equation 


a? — 10a?+15a-6=0 
has a triple root. 
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17. Prove that the equation 
a8 — 5a’ + Bat + 9a® — 140? -— 444+8=0 

has a triple root ; and find all the roots. 

18. Find the maximum and minimum ordinates, and the points of 
inflexion on the curve 

y=1— da? + 2x, 
Trace the curve. 
19. Find the points of inflexion on the curve 
y = 204 — 30° — 30° + Tx; 

and trace the curve. 


20. Find the maximum and minimum ordinates, and the point 
of inflexion, on the curve 
y = 40? + 9a? + 6x +1. 
Trace the curve. 
21. Shew that the curves 
y=a+a?-x—1, 
y= 2 (ae —27+ x1) 
touch, and cross one another at the point of contact. 


Trace the curves. 


22. Determine the constants A, B, C so that the curve 
y= Ax? + Bor + Cu 
may have a point of inflexion for «=4, be parallel to the axis of x 
for «=— 1, and pass through the point (1, 13). 


23. Prove that the curve 
3 oo? — e+1 
Y~ eat 


has three real points of inflexion. 


24, Find the turning points, and the points of inflexion, on the 
curve 
y= 4sin # — sin 2a, 
Trace the curve. 


25. If PN, PN’ be two neighbouring ordinates of a curve 
y=¢(x), and if YH, any intermediate ordinate, meet the chord PP’ 


in J, prove that 
QV=4NH. HN’ . >" (ec), 


ultimately, where ¢ is the abscissa of some point between V and WV’. 
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26. Shew that in the formula 
p (ath) => (a) +hd' (a+ 6h) 
of Art. 56, the limiting value of 6, when Af is infinitely small, is in 
general 4. 
What is the geometrical meaning of this result ? 
27. Shew that the variation in the value of a function, in the 


neighbourhood of a maximum or minimum, is in general of the second 
order of small quantities. 


28. Explain why the rate of a compensated chronometer, at any 
particular temperature, differs from the rate at the temperature of 
exact compensation by an amount proportional to the square of the 
difference of temperature. 


29. Shew that, in a mathematical table calculated for equal 
intervals of the variable, the maximum error of interpolation by pro- 
portional parts, in any part of the table, is one-eighth of the ‘second 
difference’ (i.e, of the difference of the differences of successive entries). 


30. The coordinates of three points P, Q, R on a curve are 
(-3250, °8526), (3500, °8910), (3750, -9239), 


respectively ; find, approximately, the values of dy/dw and d?y/da? 
at Q. 


31. Apply the formula (23) of Art. 70 to calculate log, cos 1° to 
six places of decimals. (T-999934 ‘ 
ve J 


CHAPTER VI 
INTEGRATION 


72. Nature of the Problem. 


In the preceding chapters we have been occupied with the rate 
of variation of functions given @ priori: The Integral Calculus, to 
which we now turn, is concerned with the inverse problem; viz. 
the rate of variation of a function being given, and the value of 
the function for some particular value of the independent variable 
being assigned, it is required to find the value of the function for 
any other assigned value of the independent variable. In symbols, 
it 1s required to solve the equation 


where ¢ () is a given function of a, subject to the condition that 
for some specified value (a, say) of x, y shall have a given value (0). 

For example, the law of velocity of a moving point being given, 
and the position of the point at the time ¢,, it may be required to 
find its position at any other time ¢. This is equivalent to solving 
the equation 


ds 
cr GD) WIR Paths cen tate Sse Ace (2) 


where ¢ (¢) is a given function of ¢, subject to the condition that 
$= 8, (say) for t=. 


If we can discover a continuous function  («#) such that 


v (2) = $ (2), 
the equation (1) becomes 
a = = i rg Hee Si aerate nvr AC (3) 


Hence if, as is the case in most practical applications of the subject, 
y be restricted to be continuous, we have, by Art. 56, 


WeSC) eC wa. eh oat tare dea ga te (4) 


where Cis a constant. The precise value of ( is indeterminate, 
so far as the equation (1) is concerned; C' is therefore called an 
‘arbitrary constant.’ Its use is that it enables us to satisfy the 
remaining condition of the problem as above stated. 


L106. 11 
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Thus if y=b for e=a, we must have 
b=W(a)+ ZC, 
whence Y =D = (4) A (Gia ctae re eons (5) 


If, as in Art. 25, we use the symbol D for the operator d/da, 
the equation (1) may be written 


Dip IOS isa wis vas wa See (6) 
and its solution may, consistently with the principles of algebraic 
notation, be written 

Gf SD OUR) cso ee. a arec nee owt (7) 

the definition of the ‘inverse’ operator D~ being that 
DDD ey RE) ora cnctoke aphids (8) 
The function DNB eas ont ee pote wee rome (9) 


when it exists, is called the ‘indefinite integral’ of $(#) with 
respect to. It is more usually denoted by 


I OLC AW oeereper ener er Pree ese (10) | 


The origin of this notation will be explained in the next chapter ; 
in the meantime (10) is to be regarded as merely another way of 
writing (9). 

The distinction between ‘direct’ and ‘inverse’ operations is one 
that occurs in many branches of Mathematics. <A direct operation 
is one which can always be performed on any given function, 
according to definite rules, with an unambiguous result. An in- 
verse operation is of the nature of a question: what function, 
operated on in a certain way, will produce an assigned result? To 
this question there may or may not be an answer, or there may be 
more than one answer (cf. Art. 16). In the case of the operator 
D~ we have seen that if there is one answer, there are an infinite 
number, owing to the indeterminateness of the additive constant C, 
Whether there is, in every case, an answer is a matter yet to be 
investigated ; but we may state, although this is rather more than 
we shall have occasion formally to prove, that every continwous 
function has an indefinite integral. In the rest of this chapter we 
shall be occupied with the problem of actually discovering indefinite 
integrals of various classes of mathematical functions. 


He. Given that the velocity of a moving point is w+ gt, we have 


ds ad 
net gt =a, (ut + dg6*), OS Senso ae (11) 


whence 808 ah IA te Cs uz, B setae om am vaccorit sep (12) 


Determining C’ so that s=s, for t=, we have 


S—S =U (t—t)) + 49 (@ - ¢,?). Nationa ten sees (13) 
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73. Standard Forms. 


There are no infallible rules by which we can ascertain the 


indefinite integral 
D~ $(«) or [ (a) dx 


of any given continuous function ¢(a), As above stated, integra- 
tion 1s an inverse process, in which we can only be guided by our 
recollections of the results of previous direct processes. 


The integral, moreover, although in a certain sense it always 
exists, may not admit of being expressed (in a finite form) in terms 
of the functions, whether algebraic or transcendental, which are 
ordinarily employed in mathematics. The following are instances: 


a sin « daz 
[e da, [= da, Va +a)’ 


and the list might easily be extended indefinitely. 


The first step towards making a more or less systematic record 
of integrations is to write down a list of differentiations of various 
simple functions; each of these will, on inversion, furnish us with 
a result in indefinite integration. The arbitrary additive constant 
which always attaches to an indefinite integral need not be explicitly 
introduced, but its existence will occasionally be forced on the 
attention of the student by the fact of integrals of the same ex- 
pression, arrived at in different ways, differing by a constant. 


The student should make himself thoroughly familiar with the 
following results, which are fundamental : 


a a” = na", | anda = — i ee, (A) 
[except for n =—1], 

© tog ant, [P=bge, (B) 

2 okt = kek, { ek dar = ; en, (C) 

= sin £ = C08 &, [os xde = sin a, (D) 

4 (cos a=—sina, [sin ede =—cos., (Z) 

£ tana = see? a, | sec’ ada = tan a, (P) 


a 
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5 x 
—=, sinh? — 
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. cot & = — cosec? #, 
ere iL 
sin? - = 
a /(a?—«*)’ 
_, fb a 
tan -=— ae 
OPS Oa: 


. sinh « = cosha, 
. cosh # = sinh a, 
. tanh w = sech? a, 


.coth «= — cosech’ a, 


1 
a (a+ a)’ 


[x? > a?] 


[ cosect adu =— cot 2, (G) 
latter? @ 

ae ere 2 o 
{ cosh «dx = sinh 2, (J) 
{ sinh ade = cosh «, (K) 
| sech? edw = tanh a, (L) 


| cosech? edx=—cotha, (M) 


da : x 

ee eee a’ 

(ae oy sinh e 
+ (a? + a’) 


= log > 


(WV) 


| SNe = cosh s 
/ (a? — a?) a 


= log a —— ae a) 


a a 
1 at+a 
=o OSs fe (P) 
oe = — cot 
e—a a 
1 x“—a 
5 Oe ee (Q) 


A little care is necessary in the employment of some of these 
formule. In the first place, the sign of a in (H), (Z), (WV), (0), 
(P), (Q) is most conveniently taken to be positive ; this 1s evidently 
always legitimate, since the square of a alone appears in the 
expression to be integrated. 


* As to the question of sign, see Art. 33. 
+ As to the sign, see Art. 47. 
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Again, the formula (B) requires amendment when z is negative, 
since there is no logarithm of a negative quantity. Putting in 
this case z= — a, and 


y = log x’, 
we have 
is Vinee 
dz dg’ a eg 
Hence i 2 = log 2. 


The cases of 2 positive and w negative are both included in the 
formula 


[F=nel 21. Hejew eae Mp (B) 


Again, the forms in (QO) assume @ to be positive. In (P) it is 
implied that | «|< a, and in (Q) that |z|><a. 


74. Simple Extensions. 


To extend the above results, we first notice that the addition 
of a constant to x makes no essential difference in the form of the 
result (cf. Art. 32, 1°). 


Thus, obviously, 


[e+ a)" de=—* (a +ayme, Me PPE EOS (1) 
da 
pare Mee. eae anette net nk «ka sntelen ales (2) 


( a 
=sin? =— eas) 


f dx I i da 
V(2aa— a) J /{a? — (@ —a)*} 
and so on. Some further illustrations occur in Arts. 75, 76. 


Again, if x be multiplied by a factor &, the integral has the 
same form as before, except that it is divided by this factor (see 
Art. 32, 2°). 


Thus i sin keda = = DOS Means sas ia heuesss (4) 
da I 
ar ae log'(ae-1°0), excnecneciass- (5) 


and so on. 
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Again, we have the theorems 
| Cuda=-C [Aaa ears sarees (6) 
futovtwt...)da=fude + foda+fwda+...3...(7) 


since, if we perform the operation d/dx on both sides we get in 
each case an identity, by Arts. 29, 30. It is assumed in (7) that 
the number of terms is finite. 

Thus the indefinite integral of a rational integral function 


Agel + Ae as Ag gE gy or dae tens: (8) 
; 1 ee : 
18 ey] Agi A,a™ ESO Cit 3 Aig G8 = A yy. . -.(9) 


Again, suppose we have a rational fraction of the form 


By division this can be reduced to the sum of a rational integral 
function and a fraction 


A 


eta 


mercer hey er (11) 


The former part can be integrated as above, and the integral of 
(11) is 


A log (ae 4°) See cane es eee (12) 
Ex. 1, f(w—1)* dx = es (x—1)**1 = 2 (@—1), 
$+1 
E dx iphone 
at, 2, te 7 = Flog (2% —1). 

Ke. 3.  — fsin®« de =3f(1 —cos 2x) dx =1e—1 sin 2a. 
Ee. 4. ftan?® aw dx = [(sec? « —1) dx =tan x— a, 
Ex. 5. plea dx = [ja +2e +yt+ a dix 

Fn — 1 eS Be 15) 


= gu? + x? + Jax + 515 log (22-1). 
75. Rational Fractions with a Quadratic Denominator. 
We next shew how to integrate any expression of the form 


where F'(«) is rational and integral. If necessary, we first divide 
the numerator by the denominator until the remainder is of the 
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form az+ 6. We thus get the function (1) expressed as the sum 
of a rational integral function and a fraction 


ax +b 
“+ pxe+q 


The former part can be integrated as in Art. 74; it remains only 
to consider the form (2). 


We take first the case 


a+ pie + Oooo e eer eeccererecereeessere (3) 
The form of the result will depend on whether p?2 4g. 


If p?>4q, the quadratic expression can be resolved into real 
and distinct factors ; thus 


C+ prt g=(2—A)(B—B).  -cecsececoeners (4) 

With a proper choice of the constants A, B we may then put 

1 A B 
(x —a)(e—B) — ARP ats 2—B Tl pehecesieseieneere sie's oie (5) 
For this will be an identity provided 
l= A (@— B) + Bl@— a), ieccccccscseceeees (6) 
v.e. provided AM Bel, (ABP Bae — 1, jeisecaccesees (7) 
1 1 

or A= a—B ’ B =— a—B oct t eve ecerescecece (8) 


Hence 
feanuer eens aac r 


= {loge - a) — log (2—B)} 


il “2-—a 


When we have once learned that the two sides of (5) can be 
made identical, the values ot A and B are most easily found as 
follows. We first multiply both sides by «—a, and afterwards 
make x =a; this gives A. Again, multiplying both sides by x — 8, 
and then putting «=, we find B. Hence the rule: To find 4, 
omit the corresponding factor in the denominator of the expression 
which is to be resolved into partial tractions, and substitute a for # 
in the expression as thus modified. Similarly for B. 
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If p? = 4q, we have 
w+ potq=(a+apy 
Ee ea ome no 
(@+ipP  @+yp" 
If p? < 4q, we have 
a+ pa+g=(a+hp) + (¢ — tp") = (a@— a) + &?, 
where a, @ are real, and 8 may be taken to be positive. Now 


Ea (6 PO OR (peo moa Kr (10) 


2 tan? A 


dx 
Be Cierra ie 
ee B 8 
by an obvious extension of Art. 73 (J). 


The result when p?>4q can be put in a form analogous to (11). 
We may write 
+ pe +g = (x + tp)?- (4p? -¢) =(a@—a')?—fB%,...... (12) 
where a’, B’ are real, and 8’ may be assumed positive. If |a—a’| <f’, 
the formula is 
da 1 oo ae 
a ee tanh? 9 teeters cervcece 1833 
[aaaap RB a 
by Art. 73 (P). If we put a’+R’ =a, a’ — BR’ =, this is seen to be 
equivalent to (9); by Art. 46. If|«—a’'|>’, the form is 


dx 1 wa 
<s —=—— coth™?——. nee 14 
lexan B re 
Proceeding to the more general case (2), we observe that, by a 
proper choice of the constants A, ~, we can make 


AS + OD =D(QEt DP) + fy -tecereececereees (15) 


viz. we must have 
Hence 


_axt+b rs f 204+ p_ f dx 
lage Piper Bape! 


Of the two integrals on the right hand, the former is obviously 
equal to 


lope? + 709 4-0), secssans cst sceeetasee (18) 
and the latter has been dealt with above. 

When the denominator can be resolved into real and distinct 
factors the integral on the left-hand side of (17) can be treated 
more simply by the method of ‘partial fractions.’ Thus, we have 

ax +b A B 
PONCE I) ace sisentisewe vee(tQ) 
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provided ax+b=A (a—)+B(a-a), 

ue. provided A+B=4, AB Ba==0, ooocce ices. (20) 
_ aatb _ab+b 

or A= sR? B= as aierololevaleratecsratereters (21) 


It is unnecessary, however, to go through this work in every case, 


as the values of A, B can be found more simply by the artifice 
explained on p. 167 


The integration of (17) then gives : 
az +b ca Pe > 
ean eG) ee ee) 
oad. 
Ex.1. To find lps 3 
A Be 


(l—a)(@+2) 1—-% +2” 
we find, by the method just referred to, 


Assuming 


A=}, B=}. 
Ce et tool 1] 2 
Hence -a—a 8 °8 (1 —a) + § log (a + 2) 
Seegee 
= log 75° 
An dx tanh-? 213 
therwise : fp ase aca * 2 
= $ ta pte 
dx ge a | 
2. fee (2a — 1)? Die ~ 220-1" 
da e—k 
: = tan“! -—2 
Ex. oe [\Se- (w@—iy+3— = an z 3 
me Aes 2-1 
= an ge 
li 85 4—1(2x¢—-—1) 
fe yeaa} Toute 2 
aeT 2 Se 
=1(—S- l—-x+ 2 
i 2x—1 
Gigoias aeegecen? CS?) 
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(oad ead RN? 2x—3 
xz. 5. To integra GaGa: 
B 
Assuming that this = ae peste 
x—2 +1? 
we find A=}, B=5, 


The required integral is therefore 
d log (x — 2) + Slog (w+ 1). 
az +b 
/(Ave + Ba + C)° 


A somewhat similar treatment can be applied to functions of 
this type. 


76. Form 


1° If A be positive, the form is equivalent to 


ax+b 
eh UL Abntccne soso onanucnboee 1 
/(a? + px + q)° (1) 
Consider, in the first place, the form 
1 
pA Ors (2) 


V(a? + pa+q)’ 


By completing the square, the expression under the root-sign may 
be put in one or other of the shapes 


(@—a)? + B% 
Now, by Art. 73, (V), (0), 
da ‘ a 
pice a = sinh BP tirisneseseste (3) 
,e—a 
and home Ate a ah AA > = cosh~ ay eee ca (4) 


These functions have the alternative forms, 


tee + /{(a@— a)? + 8} 


B , 
or log oie ele we zee ). coe het (5) 
cf. Art. 46. 
In the more general case (1), we assume 
AL+D=A(LHEEP) +My cecceccecscecsrves (6) 
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which is satisfied by 


A= GO, SHV HFN. - oc Adceracskseseess (7) 
Hence 
ax +b xa+kyp da 
cE Seay (eee tia A ea eens 
Met + pat gy” E+ pu +g) tl et pet 
sat (8) 


The former of these two integrals is obviously equal to 


V(a* + px + q), 
and the latter has been dealt with above. 
2°, We will next suppose that, in the form placed at the head 
of this Art. the coefficient A is negative. Without loss of 
generality we may put it =—1. _ 
Consider, first, the function 


1 
aa watson tents ttncsuastea 9 
V(q + pa — 2”) ”) 
Unless the quadratic expression be essentially negative, in which 


case the function would be imaginary for all real values of a, it 
can be put in the shape 


6? —(@— a) 
Now fae = gin~ ~~ (10) 
ea G@=a Cee 
In the more general case of the function 
ax +b 
Sy EERE. ¢ CCOCCEEEEre 11 
Vg + pe—#) pe 
we assume OL +O =DAAD — ) H+ py ccevccssscrsvecees (12) 
or hy pli UAE DG, Cate cedeo suave otis (18) 
Hence 
ax +b tp — 2 | da 
—_—_—_~ dx=x | ——"——— + d —- 
V(qt po- a) q+ po— a) | G+ pea) 
sgetielenae (14) 


The former of these two integrals is equal to 


“/ (q + px — x), 
and the latter has been treated above. 
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Ex. 1. 
l+a (o+4)4+2 
NV — a — Payee J /i-«- aye 
x+h Ss 
Mi-a-a) 3 Teo A 
=-— j/(l-—x- 8) +peinn 8 
. =— j/(1-x—2)+4$sin™ ee 
Ex. 2. 
e+] dx = (a+ 4$)+4 
Nieradcl) ~~ Jf(etret) 
[eli oes. ee 
~ dS Ja +e + 1) aaa 


= /(a* +a+1)+3sinh2" a 
2a+1 


we 


= /(@?+e4+1)+2sinh™ 
=) l-a 
Hex. Bh vil (i) dx = oes 
avdx 


nee — ai) J (1-2) 
=sina + ,/(1 — a). 
77. Change of Variable. 


There are two artifices of special use in integration; viz. the 
choice of a new independent variable, and the method of integra- 
tion ‘by parts.’ 


To change the variable in the integral 


2b = cd: (Bd aie cones ee een eee (1) 
from « to t, where « is a given function of ¢, we have, by Art. 32, 
du duds« 
— = tS be, ee aes (2) 


and therefore, by the definition of the inverse symbol f, 


u=| 6 (a) at 
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Hence [¢ (x) dz = [¢ (a) 2 CEA ts catia wnciee (3)* 


Conversely, whenever a proposed integral is recognized to be 
of the form 


we may replace it by i 


VDAC) CU etc oa ccs reer eareu does (5) 


which is often easier to find. 


The following are important cases: 


1° [PO @+a) d= f(y) du, ....ccccccccereres (6) 
where u=2+4. 
se J (Bee) dv =F (U) day seeeccecssesseeee (7) 


where u = ka. 
These results have already been employed in Art. 74. 
3° J phe yada hf PU) du, oi. cacecstecaiese (8) 


where u = 2. 


The following are examples of (8). 


Ex. 1. —- 


dix oA adx 
Lees ~ Jo (1 + 22%) 


gl snare ke 


da 


* Hence the rule: After the sign { replace dx by a 


dt. 
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veda 4 du, tu 
Ea. 3. ae Tats mn U 
=} tana’, 
xdx att one 
Ex. 4, la iw) = [a5 8) =} sin a 
= et sin- ee 
7 ) 


The student will, after a little practice, find it easy to make such 
simple substitutions as the above mentally. 


4°, Occasionally the integration of an algebraical function is 
facilitated by the substitution 
e=1/t, dx/dt = —1/t.* 
Thus 


| agarees~~ J merry ~~ alrerey 


x 
= log a+y(a?+ a) ie SOG AGT nD AC OO GOS OD OE OOOCE (9) 
da 


Similarly, | aya — a) = ’ cosh™ 


© 
ar eat aa a @)? aetna 
and ee sin, aT es, (11) 


x /(a? — a?) a 
More generally, the integral 


dx 
(a+ a) V(Aa? + Ba + 0) Povaialare sievdie siete'cieietete (12) 


is reduced by the substitution 
2+a=1/t 


to one or other of the forms discussed in Art. 76. 


* The substitution is equivalent to writing 


dt dz 
= for =e 
t & 
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Again, the substitution « =1/t gives 


dex --| dt --| tdt _ 
(a Ae a)? P(e + 2) (1 ate wt)? 


Eales Sol nol 
a? (1+ at)? 
1 x 
= aa? + 2) vee eee e eer eesescosecereses (18) 
Similarly i we = E = A dete sulgteaaese (14) 
(a? cS a)? a? V(a? = a) 
and [= ee (15) 
(a = a?)? a? (a2 He a?) 
The form | Laney ee, Serer ee (16) 
(Ac? + Ba + 0) 


can, by ‘ completing the square,’ be brought under one or other of 
the preceding cases. 


78. Integration of Trigonometrical Functions. 


1°; [tanede = |" ae 
cos & 
d (cos a) _ 
=— er Oe cose 
LOW SOG Fc epadteaoob ste cabecbieewcpss GL) 
Similarly P06 G10 = OP'S Go 00 cerca cavesssyenes (2) 
Again, by the same artifice, 
ieee it. (oe 
cos? x cos? & 
sees BOO Arahat la sietnan Ad ohh -(3) 
cos & : 
‘In a similar manner 
cos @ 
| APE (lin ar CORO CMs ia cdanes areca (4) 


CiVATE- obs 2°: 
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sin # eine sin er 4a 
- (eae d (tan 42) 


tan 4a tan $a 


= log fateyore ie, iicig ee cetera woes (5) 
From this we deduce 
de | da 
cos@ J sin($7+2) 
The formule (1) to (6) rank as standard results, and should be 
remembered. 


| dx 2 da 
a+bcosa2 J (a+6)co’4a+(a—b) sin? ba 


=log tan (far + $2). .....004 (6) 


3°. 


___ sect fondo 
(a +6) +(a—b) tan? da’ wees eores ( ) 
If we put tan $a =, this takes the shape 


du 
(aib)+@aba meee (8) 


and so comes under one or other of the standard forms (J), (P), 
(Q) of Art. 78. 


Similarly, with the same substitution, 


| da 9 | du 
a a b sin x —_— a+ 2bu + au? ; Ce eee eeeereseee (9) 
ie | da 7. sec? a da 
, a@cota+b'sinta | a?+b* tame (10) 
If we put tan «= u, 


du _1f d(bu) 1 bu 


a+ bub) + up ab" G 


1 _, (b 
= tan (¢ tan x) elon ee tee ce eee (11) 


The analogous results involving hyperbolic functions may be noted. 
We easily find 


we get 


ftanhadx=logcosha, f coth ada =log sinh a,............ (12) 


inh 
ae dx =— sech a, | Sate | dx = — cosech s2¢ eee (13) 


cosh? a sinh? 
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dc 
———_ = log 1» 
aH 10S HAM GH ka ssn swseedesevese (14) 
dae e* da 
== 2 — 2 = ia eoetteecoces 
ieee lan tan“ e (15) 


Similarly the forms 


dx da 
lao eae rate 
can be integrated by the substitution tanh 3a = wu. 


79. Trigonometrical Substitutions. 


The integration of an algebraic function involving the square 
root of a quadratic expression is often facilitated by the substitu- 
tion of a trigonometrical or a hyperbolic function for the indepen- 
dent variable. 


Thus: the occurrence of /(a? — x) suggests the substitution 
 g=asing, or c=atanhu; 
that of »/(#?— a?) suggests 


z=asec 0, or »=acoshu; 


that of /(z? + a*) suggests 
2=atan 6, or c=asinhu. 


Hx, 1. To find oR ae) OM, on scat cost vet enbonsendeesens (1) 
Putting x=asind, dx =acos 6 d6, 
we find J J(@ — 2°) da = a? {cos 6d 
= ia*{(1+cos 26) dd 
= 107 (6+i sin 26) 
=1¢?sin7 = $1 (a? = 22). cccceeeee (2) 
x? + a’) di: ; 
Ex, 2. To find | pice [ne a aE 3 (3) 
Putting x=asinhu, dx«=acoshu du, 
we obtain the form Jcoth? u du, 
which = f(1 + cosech? w) du = u — coth w 
2 
=sinh7 ~ — ee) SH eer ners (4) 
a x 
12 
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Ex. 3. 


Tf we put 


the integral becomes 


80. 
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ecw: 1a)" 
x = cos 0, pee 


-4 [ gFig= oot 


1—cos 6 sin? $6 


Integration by Parts. 


The second method referred to in Art. 77, viz. that of ‘integra- 
tion by parts,’ consists in an inversion of the formula 


£ (wn) = wo Sey Pe eae fs teers (1) 


given in Art. 30. Integrating both sides, we find 


whence . 


dv du 
w= fu de + [ve de, 


dv du 
[us dew — fo eae, igiastatereeevctad (2)* 


This gives the following rule: 


If the expression to be integrated consists of two factors, one 
of which (dv/dzx) is by itself immediately integrable, we may in- 
tegrate as if the remaining factor (w) were constant, provided we 
subtract the integral of the product of the integrated factor (v) 
into the derivative (du/dx) of the other factor. 


A very useful particular case is obtained by putting v=a, in 


(2). 


du 
[ude =u — [oct de. Peaks sean samaeeaneen (3) 


The following are important applications of the method. 


1 9: 


flog ede =e log a — [a= de 


Plog a UA eteansavaswane teas (4) 


* If we write v for dv/dx, and therefore D-'v for v, this takes the form 


D~ (uv) =uD-1v - D- (Du. D~'0). 
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2°. To find f(a? — x") da. 
Putting w= /(a? — 2*) in (8), we have 


om ox ce. ada me 
[ve x) dx = x r/(a a) |e aa A Re (5) 
. es a? — a? 
But [vc a) dx = = daz 
=Q? lads - |S 
| ‘/ (a? — a) (a? — x”) 
pees eda 
=a’sin ee CORO COOO RAS (6) 


Adding to the former result, and dividing by 2, we find 


| V(ai— at) da= ho y(at— a) + gatsin =; ......(7) 
ef, Art. 79, Ex. 1. 
In exactly the same way we should find 


| Vat + a?) das = aria + at) + fa*sinh 2, ......(8) 
| Vat — a2) d= bao? — at) — gat eosh™ =, ......(9) 
8°. To find the integrals 
P=fe*cos Bede, Q=fe"sin Sxdm. «.:...... (10) 
Putting uw=cosBu, v= =o 
in (2), we find 
1 1 s 
IPE aoe cos Ba — F ee .(—8 sin Bx) da 
== e008 po+r£Q. uit Ceadre saea sues tinsserme ss (11) 
Similarly 
Q=tesin Ba — [- e**, 8B cos Bada 
= — ¢* sin Bx — EP Rai raeeey aN srs Sven asa« (12) 
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Hence aP — BQ =e” cos Bz, | 


ag oe omegee dy aes eages (13) 
BP +aQ =e sin Ba, J 
and therefore 
Jew cos Bada = P= B sin Ba + a cos Ba ent, 
ses (14) 
ae §} = — asin Ba — 8 COS Ba nee 
fe sin Bada =Q PTB ent. 


81. Integration by Successive Reduction. 


Sometimes, by-an integration ‘by parts,’ or otherwise, one in- 
tegral can be made to depend on another of simpler form. 


1° Let Wg Sa COs ast a ates saseeas (1) 
1 1 i 
We have Un = — ea” — | — e* . na dx 
a JO 
Se OU NEO, Bean re Serer ae meen TE (2) 


If n be a positive integer, we can by successive applications of this 
formula obtain uw, in terms of 


Up, = [erde, eae ra nt ee (3) 
Ex. 1. Thus, if wa [at ard ke Week eee eee (4) 
we have ea Ted Oo 1 panied hare cet ob bboac coee (5) 


For example, 
Ug = — e-* + 3u, = — we-* + 3 (— aPen® + 2eu,) 


= — ae” — 3a%e-* + 6 (— xe-* + wy), 


or Jede-* doe = — (a + 3x? + 6a + 6) e-® 
2°, Let Un = fa” cos Bada, (6) 
one ae 
We find dees 2 sin Ba. 2” — iF sin Ba. nada 
B B 
= sin Be. a” —F tn LAr ened ocean ech aae (7) 
and U,=— i cos Ba. a” — | (- 2 cos Be) na da 
sores fs) B , 
== 500s Bea + 5 tn. se APE ec ee (8) 
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If n is a positive integer, these formule enable us to express up 
and v, in terms of either 2) or v, which are known. 


Lx. 2. Thus, if 8 =1, we have 
Uy =O" SIN B—NVy_1, Vg = — LV" COS V+ NUig_y. vsevveees (9) 
For example, 
u; = ae sin w — 3v, = a sin x — 3 (— 2? cosa + 2u,) 
= 2 sin « + 32? cos x — 6 (« sin «—%), 
or Ja cos ada = (2° — 6x) sin a +°(3a? — 6) cos w. 
3°, If a ede ee Bers. a8, 2 (10) 
= f tan"-? 6 (sec? d—1) dd 
= f tan” @d (tan 0) — f tan”? 6d6, 


i i EY Cara Ca Oe on (11) 


we have Un = 


Hence if n be a positive integer, uw, can be made to depend 
either on 


u; =ftan ddd, = log sec 0). .i.s.opeyast (12) 

or on Mig AO mA O pe wet open te tomar ats tts (18) 
according as n is odd or even. 

Similarly, if Ome COOMOMO sc sncccs 5. scecs os vs (14) 

we find Vata aa COUT) Cn Unga tt Mewtews scant: (15) 


82. Reduction Formule, continued. 
ice Les Usp COSMO DO ca esustssigeeds toad sieas, tah (1) 
We have 
Uy =fcos* Od(sin#) ™ 
= sin 6 cos” 9 — f sin 9.(n — 1) cos" 6. (— sin 0) d0 
= sin 6 cos”! 0 + (n — 1) f (1 — cos? @) cos”? 0d0 
= sin 6 cos”! 6 + (nm —1) (Un—2 — Un). 
Transposing, and dividing by n, we find 


nm—1 


ie 
Un = = sin @ cos" 6 + 
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By successive applications of this formula we reduce the index 
by 2 at each step; and finally, if m be a positive integer, the 
integral uw, is made to depend either on 


Uy, =f COs O00. == sil ON oa ccna (3) 
or on Rigs = [Oy =O, aenane ets acetone (4) 
according as n is odd or even. 
2°, By a similar process, if 
Va = PAIN A OOS aecaneeee ae eee (5) 
n—Il 


we find UWn=— = cos 6 sin”! 6 + 


In this way v,, when n is a positive integer, is made to depend 
either on 
0,0 Sin O06, == COS O, an. een. nee (7) 


or on Ves GOS soe ee ae tergas cere en eee (8) 
8°. The same method can be applied to the more general form 


Usa = SIN" O.COSNOG.O. <5. <3. see (9) 
We have 


Um, n= f sin™ 8 cos" 6d (sin 0) 


oa 
= m+1 n—1 
i sin™+ 9 cos" 8 


1 : 
ar ; [sinm8.(n — 1) cos" @. (— sin 6) d@ 
1 : 
= —— + a 
beni) sin™+t! @ cos"—! 8 


m—-1/[. 
+ al [sinma cos"? 6 (1 — cos? @) dd 


~~ m+i1 


e oe = 1 
sin™+! cos" 8 + m+1 (Um, na — Um, n)- 


Clearing of fractions, transposing, and dividing by m+n, we 
obtain 


1 F n—1 
—= m+1 n-1 q 
Un, n= cA sin™+ @ cos”—) 6 + a Um, ns --(10) 
In a similar manner we should find 
Un, n= — sin™—! 8 cos” *! 8 ar ad Um—2, n+ .» (11) 


m+n m+n 
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By successive applications of (10) and (11) we can reduce 
either index by 2 at each step, so that finally, if m, m are positive 
integers, the integral wn,» is made to depend on one or other of 
the following forms: 


th,1, = fsin@ cos 0a0, =4 sin’ ?, ............ (12) 
Meee | CO MeO at carnn ae is eth capi cvaes i (18) 
Me gsi | COB OOE, =e GI OF adn tics aetiscns seven te (14) 
Us 95 =f sin Od, =— C08 O: Aii oe. sere casdes. (15) 


The investigations of this section are chiefly important as 
leading to some simple and practically very useful results in 
definite integrals. See Art. 97. 


83. Integration of Rational Fractions. 


We return to the integration of algebraic functions. There 
are certain classes of such functions which can be treated by 
general methods. 


We begin with the case of rational functions. A rational 
fraction 


in which the numerator is of lower dimensions than the denom1- 
nator, is called a ‘proper’ fraction. Any rational fraction in 
which this condition is not fulfilled can by division be reduced to 
the sum of an integral function and a proper fraction; it will 
therefore be sufficient for us to consider the integration of proper 
fractions. Accordingly, if f(x) be a.polynomial of degree n, say 


ST (a) = a" + pa" + pa? + 06. + Pn + Pn, »-(2) 
we shall suppose that /’(#) is at most of degree n — 1. 


To facilitate the integration, we resolve (1) into the sum of a 
series of ‘partial fractions. The possibility of this resolution 
depends on certain general theorems of Algebra, for the proof of 
which reference may be made to the special treatises on that 
subject *. 


The student will find, however, that for such comparatively 
simple cases as are usually met with in practice, a mastery of 
the algebraical theory is not essential ; since the results obtained 
by the rules to be given may be easily verified & posteriori. 


* For the complete theory see Chrystal, Algebra, c. viii. 
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We will first suppose that the roots of the equation 


T (ae) 0 ons eet eee eae (8) 
are all real and distinct, say they are a, dy, ...... O,. The poly- 
nomial f(«) then resolves into n distinct factors of the first 
degree, thus 

F (@) = (@ —Q) (@ =) «0 (@ — My). vvreroereree (4) 


There is no difficulty in shewing that in this case the fraction 
(1) can be resolved into the sum of n partial fractions whose 
denominators are the several factors of f(x); thus 


F(a) eee eh VE An 
@ a) Ga) ue Se Se 
where A,, A:,..., An are certain constants. If we clear (5) of 


fractions, and then equate coefficients of 2", 2-*,..., 21, 2° on the 
two sides we get exactly m conditions to determine the n constants ; 
but it is not evident that the conditions in question are consistent - 
and independent, and that the determination of: A,, A»,..., An So 
as to satisfy (5) is therefore possible and unique. The two 
rational integral functions to be identified will, however, become 
equal for #=a,,7=,,..., ©=Qy, respectively, provided 


A, (a, — %) (@ — Ms)... (@, — A) =F (a), 
A, (ad — @) (Ag — Hs)... (@ — An) =F (a), 


ae nian oS mneH fer £2 
Ae (Gn = O,) (On = A) tee (A ae Qn—1) = F(a), 
_ F(a) P (a) F (a) 
A, = 3; 55 ,A,= = —.,..., C Miase Tg ane a ae RC SS 
(AC CON kee re (7) 


Now two rational functions of degree n—1 cannot be equal for 
more than n—1 distinct values of # unless they are identical. 
Hence, with these values of the constants, (5) is an identity. 


We then have 
EF (@) 
ees du= A, log (w— a) + A, log (@ — a) +... + An log (a — an). 


ee (8) 
a? das 
Bx, 1. To find [areas eae (9) 
We write 
i 5as — da A B CG D 
at — Da? +4 ES Spee ee) eee Te geen eeroer 


* This is an extension of Art. 75 (8). 
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If we clear of fractions and then equate coefficients, we get four linear 
equations to determine A, B,C, D. It is simpler, however, to use the 
method just explained. If we multiply the assumed identity by #—1, 
and afterwards put «=1, we obtain the value of A; and similarly for 
the other coefficients. We thus find 


DOT Ee ae eee A 
at —5art+ 4 6e-1l 6241 eo Say 2! pats 7) 


a result which is easily verified. Hence the required integral is 


gx — % log (x — 1) —% log (w+ 1) + Slog (w — 2) + $ log (x + 2)....(12) 


x 
Ex. 2. To find lanes: eevee ae eee (13) 
Treating 1/a? (1 + x) as a function of a, we have 
1 1 1 
a? (1 + 2) = a = Tam’ Cee e ee eee rece en centres (14) 
dx 1 = 
whence Piece 6 We ccevccvccvevceeres (15) 


84. Case of Equal Roots. 


If the roots of the equation f(z)=0 are real but not all 
distinct, then, corresponding to an r-fold root 8, we have a factor 
(c— By in f(z). It is shewn, in the algebraic theory referred to, 
that the corresponding series of partial fractions, in the expansion 
of Art. 83 (1), is now 


Bi Bs ‘Be 
are a my. oh Die CET (1) 


where B,, B,,... B, are r constants, to be determined by the 
method of equating coefficients, or otherwise. 


The indefinite integral of the expression (1) is 


ed pelt UP? yes Se 
ee ge) Dey P= py 
dx 
Bx.1. To find | Tie (3) 
1 Ans: C 
We assume aia) = tae es (4) 


If we multiply both sides by 1—a, and then put w= 1, we get C=1. 
Again, multiplying by 2’, and then putting »=0, we find B=1. The 
constant A remains to be found in some other way. If we multiply 
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both sides of (4) by x, and then make a > , we find A - C=0, whence 
Axl, SAN He method is to clear of fractions and equate the 
coefficients of a. Again, we might assign some other special value to 
«; for example, putting «=—1, we find 

-A+B+1i0=1, 


which, combined with the previous ee a Aad; 


seo eee -(G+3 aT 3) % 


=log a+ —log (1-2). Sevoamees Ace (5) 
22+ 1 

Ex. 2. To find oes. dx. wee teers cccveercc tee (6) 
2Qa+1 A eS: 

Assume Giese oe eee Pac oBC (7) 

The short methed of determining coefficients gives 

-44+1 3 6+1 7, 
ASTopoae ee ae 


Also, multiplying by «, and then making ~~ o, we find 
A+B=0, or B=3%. 
The integral is therefore 


7 ii 
Zorn 18 et 2) tae 08 8 eee SA ce (8) 
Ex. 3. To find err SemitegWinw ca ceentneMecnee aes (9) 


We recall Art. 77,3. Regarding «?/(a*?+ 1)? as a function of x’, we 
find (by inspection) 
@ (@+lj)-1_ 1 mal 
(a?+1)®  (a%+1)? att] (a? +1)” 


ante a dee _ fuda wx dx 
en ae @+ 1p 
il 
=} o 
log Uae mou es Rei ataeesites (10) 


85. Case of Quadratic Factors. 


The preceding methods are always applicable, but if some of 
the roots of f(w)=0 are imaginary, the integral is obtained in 
the first instance in an imaginary form. If we wish to avoid 
the consideration of imaginary expressions, we may proceed as 
follows. 
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It is known from the Theory of Equations that a polynomial 
J («) whose coefficients are all real can be resolved into real factors 
of the first and second degrees. Then, in the resolution of the 
function 


into partial fractions, it may be shewn that we have 


(a) for each simple factor « — a which does not recur, a fraction 
of the form 


(6) for a simple factor e— @ which occurs r times, a series of 
r fractions, of the form 
B, B, B; 
wan HS) cst e cece ce eeees 3 
o-8* @=py* + @— By we 
(c) for each quadratic factor 2*+ px +q which does not recur, 
a fraction of the form 
Ca+D | 
e+ pe+@q?’ 
(d) for a quadratic factor #*+ px+q which occurs r times, 
a series of partial fractions, of the form 
C,2 + D, C,2 + Dz Ca + D, (5) 
ae+perg (e+ petge (w+ peta 
It is easily seen that in this way we have altogether just 
sufficient constants at our disposal to effect the identification of 


the function (1) with the complete system of partial fractions, by 
the method of equating coefficients. 


*It only remains to shew how the indefinite integral of the partial 
fraction 
C,2 + D, 
(a? + pa +q)* 
can be found. The case s=1 has been treated in Art. 74, and the general 
case can be reduced to this by a formula of reduction. 
In the first place, we can find , y» so that 
C,2+D, _ 2x0 +p pe 
(x? +pa+q)? (a+ pat ge (x? + px +q)*’ 
* The investigation which follows is given for the sake of completeness, but it 
is seldom required in practice. The student will lose little by postponing it. 


Another method of integrating expressions of the type (10) is indicated in Ex, 2, 
below. 2 
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viz. we have NEE, p= DpH dO ca eae (8) 
The integral of the first term on the right hand of (7) is 
r 1 
a oe Ee, (9) 


Pee (a? + pa +g)?!” 
and it remains only to find 


da dt 
— or } (+0) eae ceeressensecces (10) 
where b= U4), C= 9-40. cestecaceessrve -estss (11) 
Now, by differentiation, we find 
d t 1 a 
di (# +c) 1” (@+ Cee ea (# +c)? 
ao (Cease 
~ (#4 wear 1 ~ (28-2) (B+ 0)° 
if 
— (28 — 3) om + (2s — 2) jas = a saoscuuek (12) 
Hence, eae 
dt 
en aie — (28 — 3) her eat —2)e lero” 
ge dé int t ms, 2s—3 1 13 
een (2s—2)c (P +c) 2s—2 a eyes: esl 
Returning to our previous notation, we have 
is Le ae a+ hp 
(a? +pa+g)’ 2(s-1) (g—-4p") eens qe 
. 2s — de 
Tea weep rg 


which is the formula of reduction required. By successive applications 
of this result, the integral (10) is made to depend ultimately on 


| Eeeey eee (15) 
which is a known form (Art. 75). 
dec 
Ex. 1. To find eee L REO Ser CLCOCOBACABE A Oocmren (16) 


The denominator has here two quadratic factors, 27+”+1 and 2*—x+1, 
which are not further resolvable. We therefore assume, in conformity 
with the above rule, 
1 _ Ag+ 8 Cxz+D 
at+ar?+] at+etl w—wx4l? 
or 1 =(Aa+ B) (a? -a% +1) + (Cu + D) (a+ +1), 
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Equating coefficients of the several powers of 7, we have 
AtC=0,4— 440484) =0, 
A+C—B+D=0, B+De=1. 
Hence CR Ce ok a Ue a ere onanneenerornscd (18) 


The integration can now be effected by the method of Art. 75. 
We have 


dx xo+l = 
iE 44 or +] — pean lace gai 


(2a+1)+1 cae 
a ererram Go 74 e—a2t+l 


= 1 log (a? + «+ 1) —f log (a? —% + 1) 


Hegaitheon 


ee ¥ 724 +1 _, 2e-1 
= flog 5 i+ 373 (t ea ee 
Pe e+e+)] 1 aloe 
flog Sie ae A ne 2 Woes Toe: Cees cesegece (19) 
Fx, 2. To find las ee ee (20) 


This comes under (14), but may be treated more simply as follows. 
If we put 
x= tan 0, 


fee. z Joos 0a0 


=f (1+ cos 20) dé 
= 40+4sin 26 


~ Ho 
=} tan ak weet ae loivia sie ereiais/sialelejeiats (21) 


we get 


86. Integration of Irrational Functions. 
The following are the leading results in this connection. 


1°. In the case of an algebraic function involving no irration- 
alities except fractional powers of the variable, we may put 


Bae OL OE I ae, : Sener dun tennge enon (1) 


where m is the least common multiple of the denominators of the 
various fractional indices. The problem is thus reduced to the 
integration of a rational function of t. 
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2°. Any rational function of # and X, where 


isn (G+ 08) saat nee eaee (2) 
can be integrated by the substitution 
Ot bust, -da/dt= Qld 2. ccccseesasss sss (3) 
Thus [re x)de=[ 7 (F* att ,t) 2S, Seti ea (4) 
and the function of ¢ which follows the integral-sign is now rational. 
ox dx 
Ex. 1. To find aca 


If we put «=#, this becomes 


= 2 [PS =2 set) ) dt — 2 fs 


—+4 2t—2 log (¢ + 1) 


=30 
= 9a ? _ a + Qa? — 2 log (a? +1). 


dx 
put l+v=#, dx/dt= 
: r Qtat dt 
We obtain lazm = 1+? 


=2tan7?¢=2 tan-? /(1 +2). 


8°. If X stand for the square root of a quadratic expression, 
say ; 
X= (ax + ba+c), 
the problem of finding 
[TRUER Oiigsorswe eee ee ee (5) 


where F(a, X) is a rational function of # and X, can also be reduced 
to the integration of a rational function. 


If a be positive, we may write 
X aeleen | (oh pans 7) ann esse eet eee (6) 
where p = b/a,qg=c/a. Now assume 


J (2? + potg)=t—a, 
P-q de _ 2(P+pt+q) 


whence x= 4 +p ne ~ Qé+py Siareieialel'sisiaie/elelelevereiace (7) 
_P+pt+g 
and af (a? + pe +q) = pe (8) 
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It is evident that by these substitutions the problem is reduced to the 
integration of a rational function of ¢. 


If the factors of x?+ px +q are real, say 


D+ petg=(@—a) (C—B),  ricccrcseceseseese (9) 
we may also make use of the substitution 

C8 A C)S Baridsasdevacuheslsacs sedhay (10) 

2 B-a dz 2(B-a)t 
whence tn LS SEY di (1-#? islet bist slelsivie sicfelers (11) 
and Jet +pa+ 9) =(2-a)t=F= 2), Rapicalee cece (12) 

If a be negative, we may write 

X= f(— 4). MG + PU), rcrccrcreceseseres (13) 


where p=—b/a, g=-—c/a. If the radical is to be real, the factors of 
g + px — 2? must be real, for otherwise this expression would have the 
same sign for all values of x, and since it is obviously negative for 
sufficiently large values of x, it would always be negative. We have, then, 


q+ pe —o =(2 — a) (8 —W),..cccereesessecsedees (14) 
where a, 8 are real. IZf we assume 
[Be AA mC pede con's se Micees aaten estas (15) 
_. -f=a dx 2(B-a)t 
we find REG ares? di (1+) *ecceeecccesces (16) 
and NAC) + pat) = (2—a)i= B= 9) Sarre ee (17) 


These substitutions evidently render 
ds 
ERO) oF 
a rational function of ¢. 


The above investigations are of some importance, as shewin 
that functions of the given forms can be integrated, and that the 
results will be of certain mathematical types; but the actual 
integration, in particular cases, can often be effected much more 
easily in other ways*. We have had instances of this fact in the 
course of the Chapter; and we add one or two further illustrations. 


Ex. 3. By rationalizing the denominator, we have 


dx 
[yavapegenlva+e)- Ja} de 
=2(1+2)?— 20%, 
* See especially the methods of Arts. 76, 77, 79. 
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1 
Eon, 4. late - Tas y= Ste— Met 1)} do 

i ae 1) de: 

= 42? — 40 ,/(a?— 1) +4 cosh. 
Otherwise, putting «=cosh wu, the oes takes the form 


sinh wu du i 
ss sil 0 
cosh wu + sinh w J 


=$f(l—e-™) du =4u + te™™, 


which may be easily shewn to differ from the former result only by an 
additive constant. 


EXAMPLES. XXIII. 


Find the indefinite integrals of the following expressions*: 


See eee Ret sig eats 
l-«%’ (l-«)" : 22-1” Qa—1) 
al 1 lia 
SoS es ee Bae hablied 
3. (#—1)%, asin Se Es eres 
5 I 1 6 l+a Il+za 
J(2+ 2)’ f(3 — 20)” co ee, 
1-220 2+2 Ie 1\s 
Us cane ’ Cae, 8. (w+) ) (=+5) . 
lee l—ax ae ca 
l—w’ lee” oi l+a’ l—-a 
l=? 1a : 5 
11 isa [oer 12. cos*a, . cot? 
13. (cosa —sin 2), 14. cosh?a, sinh?2. 
mn 2m+1 
15. tanh?2, coth’, 16. Bak: : be : 
l-a& l+a@ 


EXAMPLES. XXIV. 
(Dynamical.) 
1. A particle moves according to the law 


ds 
a =Uy— gt; 


prove that the space described before it comes to rest is w,2/2g. 


* The student should test the accuracy of the results by differentiation. 
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2. If a point start from rest at time ¢=0 and move with a 
constant acceleration, and if v, be the velocity. after: any interval and 
® the mean velocity in this interval, then 


= 40. 
8. If, with the same notation, the acceleration vary as ¢”, then 


iL 


6= —— Vv 
HAD 


4 A particle moves according to the law 


ds 
PTs Vp COS Nt ; 

prove that the space described from time ¢=0 until it first comes 
to rest is v,/7. 


5. If the velocity of a particle moving in a resisting medium 
be given by 


prove that the particle never attains a distance v,/k from its position 
when ¢=0. 
6. <A particle moves according to the law 
ds 
dt 
prove that the space described from time ¢=0 until it first comes to 
rest is 


er é 
= Ve "COS Nt ; 


ne— kala +. ie 
Swe 
7. If the angular velocity of a body rotating about a fixed axis 
be given by 
dé 
= 2nsech nt, 
dt 


prove that 
6=4 tan-! e — 


supposing that 6 vanishes for ¢ = 0. 


EXAMPLES. XXV. 
(Quadratic Denominators.) 


awe 


A, = tan“) a+ log ,/(1 + «). 


Sap : 
/2 ee, log J/(1 +a?) 


ZL. 1.¢. 13 
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3. < —log (1-2). \ 

4, ee = tan (20 — 1). 

: fi Ta poe 8 aT 

6. ae a = 2 log (20° eae ta eae ii tan7 aI 
[wee log (a? + 24+ 3) — fo tan} an 

8. fees dx=x + log (a? -—a# +1) + rie ae 

9. [ape @-D- y- 


ada i _(#+ 4) 
bs lacesaa > e+2 ~ 


—l 
11 \G=n@eu dx = x—3 log (w— 2) + 8 log (x — 3), 


12, free = + (&/5 +1) log (2e—,/5 —1) 
— (3/5 — 1) log (2a + /5—1). 


13. - ae dna th +P at 5 ek amt, 
14, 4 eos a dx = 2 — ta +4  +(-)?- Hen =F mal, 
EXAMPLES. XXVI. 
ea 5 fa - 5 sin- (4/32). 
2. | cae a sinh (,/32), 
3. | aie y, =8in (2a — 1), 
4, see a yy 7 cosh (2+ 1), 
‘eae ate = cosh? (2a — 1), 


6. 


% 


8. 


9. 


10. 


iy, 


ly 


po 


go 


10. 


11. 


EXAMPLES 


sinh-! 


‘mee rs aoe B 


sin-? 


Space + Qe — 3a") “ 


yeas ea = = cos? (1-2). 


yp sell 


a 


hee —) w= /{e(a—a) + 
Wate G=) ee 
| y, ail Te Ss aco 


EXAMPLES. XXVII. 


3x2 —1 
2 


20a 


la sin 
3@ SIN 


(Change of Variable.) 


x? da il 
ITS z log ;— 3 
[3-4 1) eae a? dx 
Lage © il Sm” 1+2° 


| 8S ite =} (log 2)? 


fsin x cos x dx =i sin? x. 


cae 
qr = = de = 3(sin- x)’, 
rein g 02 = log (1 +sin a), 


ae er (a coe) 


+bcosx b 
fsin x cos® x dx =— } cos* a. 
sin 2 COs # 1 
Se La c= 
a cos*a + 6 sin’ x 2 (b - 


195 


log (a cos? a + b sin? x). 


ftan® a dx =} tan?x + logcoss . 


sin x 
=— du =4 sect x, 
cos® x 


fsect a dx = tan x + } tan’ a. 


13—2 
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12. f(seca + tan a) da= log i, Bnet 


f (sec @—tan a) dx =log (1 + sin x). 


dx da 
13. —_—— = cosec % — cot a, — =— cot” —cosec ”. 
1+cosa l—cose 
90 
14. ——__—- = tan & — sec &, ——_ = tan % + sec & 
l+sinz l—sinz 
dx 
15. a= = tan x«—cota. 
} sin? a cos* x 
dx 
eS SE log t : 
16. ee sec « + log tan da, 
17. lewis =} sec’ a + log tan a. 
sin x cos® x 
18 a =iv + log (cosa +sin 2). 
: l+tanz * Zt 
dx ] 
: a tan + (tan x). 
19 l+coste /2 (5 


20. fa (a? + a*) da= 2 (a? + 0)3, 
dix 1 a” 
os lagna Seer 


22. Evaluate f,/(a?+a*)de and f,/(a{*—a*)da by hyperbolic 


substitutions, 


de (1 +a) 
Bela ee 
d. (a ees a) 
2. | o eas ~ 
95, [2 toate bat) anes 


Me + 22) 


EXAMPLES. XXVIII. 
(Integration by Parts.) 
lL. faerie doe = a (a — a) e/2, 
fa log x dx = 4x? (log a — 4). 
gery 1 
8. fa” log x da = ast (loge — =) : 
fa sin w da =— a cos x + sin a, 


5. fax cosadux=a sin # + cos a, 
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6. fasinacosadx=— 10 cos 2a + 1 sin 2a, 
M SiN MH COS NH — n Cos mx sin ne 


7. feos mx cos nadx = 
m — n? 


2 SIN MX COS NX — mM COS ma sin nx 
— n* 


8, fsin mx sin nxda = 


_m cOS mx COS Na+ Nn Sin mx sin sls 


9. fsin mx cos nada = 
—n 


10. fsin“aede=asine+ ,/(1 - ae 
ll. ftan™ «dx =a tan’ a—log ,/(1 +”). 
12. fsec-! a da =x sec x —cosh™! x, 
13. fatan«dx=4(1 + x) tana — ha, 


14. fasec?x«dx=x tan x + log cosa 


15. | eee dx =x tan da, 
l+cosaz 
rea) 
16. bake Eee /(1 — 2) sin-? a + 


Ja=#) 

17. {cosh x cos x da = } (sinh # cos x + cosh # sin 2), 

18. fsinh xsin a dx = } (cosh x sin # — sinh x cos x). 

19. fcosh # sin x dx = } (sinh # sin # — cosh x cos @), 

20. fsinh x cos « da = (cosh x cos # + sinh # sin a). 

21. fe* sin x cos x dx = Jy (sin 2a — 2 cos 2m) e”. 

22. fare~® dar = — (x° + Bact + 20a + 60a? + 120% + 120) e-*. 

23. fatsin « dx = — (at — 12a? + 24) cosa + (4a° — 24a) sin a, 

24, If Un= fa" cosh xdx, v, = fx" sinh x da, 
prove that Un =x" sinh 2 —NVp_1, V_ =" cosh X— NUy_}. 

Deduce the values of w, and 2. 

[m4 = (at + 12a? + 24) sinh # — (42° + 240) cosh a, 
04 = (x4 + 1207+ 24) cosh a — (4a* + 24a) sinh a. } 
25. If uw be a rational integral function of x, prove that 
fest uda = = (1 2 + x - >) Uy 

where D = d/dzx. 

26. Determine the coefficients A, B so that 

| _ Asine | de 
(a+ bcosx)? a+bcosx a+b cos x° 
[4=-b/(a-0), B=al(a* ~ b*),] 
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EXAMPLES. XXIX. 


(Rational Fractions.) 


lowes dx Co 
a (1 — a?) Oe aaa 


ees Qe + 3 Pere den 
ze 1) ern) 8 ot 
a MS Se 
"J (a@—1) (w@— 2) (# — 3) 
ete em 
4 24-3 
* | @ eer)“ 
= g log (a + 1) — yy log (w—1) — 32 log (2 + 3). 
5 _ eda. 2 log a — 2 
~ Jaane * eal 
de ne | Mats x — 1 
lpn as ® pa 
x? de 
" |@=a@-b@ aah wh a=HhEe-4) 
=e log (a —b) + Caren log (wa—c). 
el Ort oe 
. fara ) (a + B) aaa (i BT pian y) 
9 xa 1 gute 


(+a) @1 0) Te =a) Saye 


x dx il © 
ee eae Rade 2. 
ae le, (2? +6") a? —O? (aton a an fp: 


11. le i ea PG a 2) {a” log (a? + a) — 6 log (a? + 0%}, 
12. fextexay apt od. 

13. eines —* + log (w+ 1). 

14. ae ee 

15, ape b + tos 4. 


16. 


18. 
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i dx _ 2-1 i>, 
e*(1—ax)? w#(1-2) SO 
[eS a dake a2tl 
(a? — 1)? 20-1 * °g-1 
| dx Pot hb Si 
=—3]loe A= aE 
at (aes 1)? LA Pee er eas | 
da 1 1 
eee ee z 7 log (w + 1) + log a 
3x2 +2 x 2» 1 
Se =2] els 
(eae eee AE eae 2 (x + 1)? 
da x Cal. 3 oe 1 2 
= 7; log + - Ac 
lene +1 8a?-1 4 (a#’-1) 
l+¢e 
ferme log Tas Pals 0. 
da ibasy 
[yea toe Gt dante, 
2 
wee = blog 7t2- pant 
dx (1 +a) el 
ice: 3 ves a +g tan J 
ade, F l—-x+2? a 1 " Be tl | 
l+as © °8 (l+a? ° ,/3 Je 


[cea cream 7F 198 + )~ Hog (1 + 08) +3 tanta 
ae = log (1 +a) + dlog (1 +”) --L tan“? a, 
i v2 | @ 
ipae =p 0 2 Sart egret NP 
wd 
a = log (2 + 2) — log (2? + 1). 
x? dx ‘ “ oles 
Jemir@rsy “He e- tee + 1) pated)" 
w—1 Sr ea 
laa 2 log | et+et+l 
ue tan~* % + ween 
Pee 323° 
de on 1 iba 
ae ears. 
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dx 2+ 32? % 
85, laarey = ee ie 
da 1 1+2,/2+% 1 oy eae 
Ss Tax 2 aw /2+% 273°" 1-2 
ada i Law 24a 1 Pe ee 
a lia ee La ery eI 2/2 1-2" 
EXAMPLES. XXX 
(Irrational Functions.) 
lL. fe J(1+0) de=2(1+a)?-2(1+a)% 
& | fara Jer” Teeter 
d: 
8. Jeri = 2 v8 + 20s (1 a) 
de __, 1+ Je 
- lazgye"" i 
da l+a 
5 [>z—— 2 tanh-} aml Beg 
frecmecace AG 
dx = l-2 
© Jaca gece te oe): 
ea py tan 2V@- V+ 
laxjqzy 78 +e 1} yy tant 
8. Ale de =. Jo+log ea 
xv J(1+a)-1 
® [saa rene Jase aT 
10 2s tee Ses 1] AL +e) = i 
je Jee pa ale ears 
11. serie de ,/(a?+1)—Z sinha, 
x da 
12. =- inh 
: eee we S 
da uk a ey 
LM ero Rer pare 
14 de eV 2 + (1 + 2%) 
~ JQ =a) J +0) ~ 2/2 > @ /2—/ + 2) 


CHAPTER VII 
DEFINITE INTEGRALS 


87. Introduction. Problem of Areas. 

The problem of integration, in the:sense now to be explained, 
is one of the oldest in Mathematics, but it was not till the time 
of Newton and Leibnitz that a general method of solution was 
evolved. We proceed in this Art. and the next to explain this 
method briefly, without special attention to logical details, taking 
the ‘problem of areas’ as a sufficiently typical case. In this way 
the essential principle will be easily apprehended. Afterwards, in 
Arts. 89-94, the question will be taken up de novo and discussed 
in a more general and more rigorous manner. 


Suppose that it is required to find the area* included between 
a continuous curve 
CD (L)\. ws selevessiaddcasFs avesenn 4 (1) 


the axis of w, and two ordinates z=a,«=b. For definiteness we 
will suppose that y is positive over the range of # considered, and 


Fig. 43. 


* The term ‘area’ is used, in this Art. and the next, in the ordinary intuitive 
sense. From the modern point of view the area of a curve needs definition ; see 
Art. 99. 
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that b>a. We may divide this range b — a into a series of sub- 
divisions, hy, hy, ..., dn, and erect on these as bases a series of 
rectangles whose altitudes y;, Y2, ..-, Yn are ordinates of the curve 
at arbitrarily chosen points within the respective bases. The sum 
of the areas of the rectangles thus constructed may be regarded as 
an approximation to the area required. The result may, indeed, 
happen to be exact, but it is evident that the approximation will 
as a rule be better, the smaller the subdivisions, /,, h., ..., An are 
taken, their number being of course correspondingly increased. 
The limit to which the sum of the rectangles tends, when the sub- 
divisions are infinitely small, is the area required. 


Before the invention of the Calculus this procedure, or some- 
thing equivalent to it, had to be carried out if possible for each 
curve separately, the methods employed being often highly in- 
genious. The following examples may serve as illustrations. 


Ex.1. To find the area included between the parabola y=2’, the 
axis of w, and the ordinates w =a, « =0. 


YI 


WII 
mH 1H1 144) 
1 


Fig. 44, 


Putting ypahaoi eh, Hh, 
Y=, y=(a+h), ys=(at 2h), ...... Yn = {a+(n—1) A} 
we have to consider the sum 
Vh+(at+hPh+ (a+ 2hyPh+...+{a+(n—1) h? 
=n@h+2{1+2+...4+(m—1)pah? + {124+ 2? 4+...4+(a—1) 3 A8 
= nah +n (n—1) ah? +2 (n—1)2n(2n—1) 23 * 


i 1 1 1 
ae ae _ a ee 
=a'(b—a) + @ ;) a(b—a)'+ 5 (1 = ;) €@ = 5) O- a (2) 
The limiting value of this for 7 > is 


a’ (b-a)+a(b-a?+2i(b-a), or 1 (Ba). 0... (3) 
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Hx. 2, The general case of the curve 


MOAN CK adhe Roc oa: (4) 


where m may have any integral or fractional value, positive or negative, 
except — 1, may be treated as follows. 


The abscissae of the dividing points of the range b—a are taken in 
geometric instead of (as is more usual) arithmetic progression, viz. they 
are 

a, pa, pea, ..., ma, 


where p”=b/a. The subdivisions are therefore 


hy=(p—-1) a, hg=(u—1) pa, hg=(u—1) pPa, ..., hy=(u—1) pa. 
The ordinates at the initial points of these are 
7p oe ai, pipe ane sess pr 
and the sum to be considered is therefore 
(ue — 1) a2 (1 + ed ge FD ee yO) 
P pee} a i)| ee l 
== (wu. Be 1) qm ni i = mt 1 (™+1 — gim*?), «.(D) 
The subdivisions are made infinitely small by making m tend to the 
limit 1, » becoming infinite. Since 


1)m ae 


m+1 
lima 1 — SSG Ce ete (6) 


by Art. 22, the result is 


Omti — gmt 
ea 
If we put m=2, we get the case of Ex. 1, above. 


The above ingenious procedure is due to Wallis (1656). It needs 
modification when m=— 1. In place of (5) we then have 
1 


b\n 
n(w—l)=n{(2) -1h, en dine. Ale (8) 
the limit of which when n —~ © is, by Art. 43 (9), 
b 
log Pe (9) 
Ex. 3. Let the curve be 


Wa = O)/G) Mcscesae: frat var ccrse nce (11) 
we consider the limit of the sum 
3, = {sin (a + $h) +sin (a + ZA) +... + sin (B—$h)+sin(B—$h)}h, (12) 
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where the values of sin at the middles of the respective intervals have 
been taken. Now 
in $h ; : . : 
= . = 2s8in drsin (a+ dh) +2sin dh sin (2 + $h) +... 
+ 2s8in th sin (8 — 3h) + 2 sin $/ sin (B — 5h) 
= COS a — cos (a +h) 


+cos(a+h) —cos(a+ 2h) 


+ cos (8 — 2h) — cos (8 — h) 
+ cos (8—h) —cos B 


= COS a PCOS Ben ongc an tien sates ae ee nn ee (13) 
Hence, proceeding to the limit (A +0), the required area is 
COB. = C08 Bi ec casets cos ceeeneee (14) 


88. Connection with Inverse Differentiation. 


Calculations of the above kind are now superseded by the rule of 
the Integral Calculus, to which we proceed. 
If, keeping a fixed, we regard 6 as variable, the area considered 
in Art. 87 will be a function of 6, which vanishes when b=a@. When 
Y 


x) A ¥ 
Fig. 45, 
b receives an infinitesimal increment 84, the increment of the area 


will ultimately be equal to a rectangle of breadth 8b, and height 
p(b); see Fig. 45, Thus, if A be the area in question, 


SAS O) 00) ee ee (1) 
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or a Sy Ora a wide Grinch a eincsda aiid (2) 


Hence if () be a function such that W’ (x) = ¢ (x), we. if (x) be 
the ‘indefinite integral’ of ¢(«), we have 


dA F x 

: db => V7 (0). CRN eK SOC eC CC CCI (3) 
It follows from Art. 56 that 

Aiperin (OSC ars hae ciudvayey ss tae ded (4) 


where C is some constant; and since A must vanish for b=a, we 
must have C=—w(a). Hence 


A pO) SAP (OV as saaasbtxeaiv nesians! (5) 
The problem of finding the area is thus reduced to that of indefinite 
integration, which formed the subject of the preceding Chapter. 
He. 1. If (u)=2", we have wp (x) =x™"*1/(m+ 1), and 
Ort — gmt. 


m+1 
except when m=— 1. 


If $ (x) = 1/x, we have p (a) = log a, and 


Eu. 2. Tf (x)=sina, we have (a) = - cosa, and 
=— cos 8 —(—cosa)=cosa—cos PB. ............ (8) 


The above results agree with those obtained, by much greater labour, 
in Art. 87. 


89. General Definition of an Integral. Notation. 


As the process of finding the limiting value of the sum of a 
series of infinitesimal quantities is one which has numerous appli- 
cations in Geometry and Mechanics, we proceed to treat it in a 
more formal manner, attending at the same time to various points 
of theoretical importance which have hitherto been passed over. 


Let y, = ¢ (a), be a function of # which is regarded as given (and 
therefore finite) for all values of # ranging from a to 8, inclusively. 
Let the range 6 — a be subdivided into a number of intervals 


all of the same sign, so that 
elie el rceh My a0 > en ates: audeieea ee (2) 
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Let y, be one of the values which y assumes in the interval h,, 
Yy2 one of the values which it assumes in the interval /2, and so on; 
and let 

SS Yl Uoltg tices FT Unltae, econsees oes (3) 


The value of this sum will in general vary with the mode of sub- 
division of the range b—a, and with the choice of the values y, 
Yo) +++» Yn Within the respective intervals (1). But if we introduce 
the condition that none of these intervals is to exceed some assigned 
magnitude k, then in certain cases, which include all the types of 
function ordinarily met with in the applications of the Calculus 
(and more), the value of = will tend, as k is diminished, to some 
definite limiting value S, in the sense that by taking & small enough 
we can ensure that > shall differ from S by less than any assigned 
magnitude, however small. 


The sum which we have denoted by & is more fully expressed 

by 
DOR OF (i) OU) eine ne ee (4) 

da standing for the increments hy, hg, ...... whan of @ The limiting 
value (when it exists) to which this sum converges, as the incre- 
ments 6x are all indefinitely diminished, and their number in 
consequence indefinitely increased, is called the ‘definite integral’ 
of the function ¢ (#) between the limits a, and b*, and is denoted by 


b b 
| yda or i DCH eon apna thee (5) 
the object of this notation being to recall the steps by which the 
limiting value was approached f. é 


Problems in which we require the limiting value of a sum of the 
type (3) occur in almost every branch of Mathematics. The area of a 
curve has already been referred to; other simple instances are: the 
length of a curved arc, regarded as the limit of an inscribed (or circum- 
scribed) polygon, the volume of a solid of revolution, and so on. These 
will be considered more particularly in Chap. v1. 


Again, in Dynamics, the ‘impulse’ of a variable force, in any interval 
of time, is defined as the ‘time-integral’ of the force over that interval ; 
viz. if /”’ be the force, considered as a function of the time ¢, the impulse 
in the interval 4, —- ¢ is the limiting value of the sum 


Pyty + yt, +... + Fanta, male nds e bistia’a’s niaiaievetenwearn (6) 


* It is a little unfortunate that the word ‘limit’ has to be used in several 
different senses. The word ‘terminus’ would perhaps be more appropriate in the 
present case. 

++ The symbol | is a specialized form of S, the sign of summation employed by 
the earlier analysts. ‘The mode of indicating the range of integration was intro- 
duced by Fourier. 
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where 7), 72, -.., T, are subdivisions of the interval ¢, —f, such that 
IRD UV ae Dene Ge Uy) Sane A Aeowota 5000 O08 (7) 


whilst 7, 7, ..., #, denote values of the force in these respective 
intervals. Hence, in our present notation, the impulse is 


1 
DM a aeons re GOES ON Sao BU Oe ee (8) 
to 
Newton’s Second T.aw of Motion asserts that the change of momentum 
of any mass (m) is equal to the impulse which it receives, or 


iT 
MV, — MV, = / EME pete ee take ce Sees (9) 
Jt 


where ,, v, are the initial and final Velocities. 


Again, the work done by a variable force is defined as the space- 
integral of the force. If /” denote the force, regarded now as a function 
of the position (s) of the body, the work done as s changes from sy to s, is 


8, 
i es aes tnd ROM i Be (10) 
So 


For example, the work done by unit mass of a gas as it expands 
from volume v to volume 2, is 


if p be the pressure when the volume is v. This is seen by supposing 
the gas to be enclosed, by a piston, in a cylinder of sectional area unity. 


The graphical representation of the integral (10) or (11) is frequently 
employed in practice. Thus, in the case of (10), if a curve be constructed 
with s as abscissa and /’ as ordinate, the work is represented by the 
area included between the curve, the axis of s, and the ordinates corre- 
sponding to s, and s,. ‘his is the principle of Watt's indicator- 
diagram*, 


90. Proof of Convergence. 


Whenever the sum & has a definite limiting value, in the manner 
above explained, the function ¢ (#) is said to be ‘integrable.’ It 
may be shewn that every continuous function is integrable in this 
senset, but as regards the formal proof we shall confine ourselves 
to the particular case where the range of the independent variable 
can be divided into a finite number of intervals within each of which 
the function either steadily increases or steadily decreases. This 
will be sufficient for all practical purposes. 


Before, however, introducing any restriction (beyond that of 
finiteness) we may note that two fixed limits can be assigned 


* See Maxwell, Theory of Heat, c. v.; Rankine, 7'he Steam-Engine, Art. 43. 
+ It is not implied that a mathematical formula for the integral can be found. 
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between which = must necessarily he. For if ) and w be the lower 
and upper limits (Art. 17) of the values which the function ¢ (a) 
can assume in the interval b—a, it is evident that = will lie 
between 
Nh, + hg t ++ + in), =r (6 — a), 
and (hy + hig t «0. + hn), =p (b — @). 
We will now suppose, for definiteness, that 6 >a, and that ¢ (a) 


steadily increases as # increases from a to b. Consider any par- 
ticular mode of subdivision 


Pi Teepe VR ee (1) 
of the range b —a, and let 


= Yi hy $F Ygltg van Ynling yerervscbedenns (2) 


where, as in Art. 89, y, denotes some value which the function 
assumes in the interval h,. 


Now if in (2) we replace 7, yo, ... Yy» by the values which the 
function has at the beginnings of the respective intervals, none of 
the terms will be increased; and if the resulting sum be denoted 
by &’, we shall have 

i Dt ie ee ee i ee (3) 


Again, if we replace 4, Y, ... Yn by the values which the function 
has at the ends of the respective intervals, none of the terms will 
be diminished ; hence if the resulting sum be &”, we shall have 


pe fp eRe en BE (4) 
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In Fig. 46 the quantity %’ is represented by the sum of a series 
of rectangles such as PN, and &” by the sum of a series of rect- 
angles such as SN. Hence the difference }” — >’ is represented 
by the sum of a series of rectangles such as SR. The sum of the 
altitudes of these latter rectangles is KB— HA, or $(b)—¢ (a), 
and if k be the greatest of the bases, i.e. the greatest of the inter- 
vals (1), we shall have 


SSS PES (OD) GAG). se eneveaaveeses (5) 


Now, considering all possible modes of subdivision of the range 
b—a, the sums 3’, being always less than yw (b—a), will have an 
upper limit, which we will denote by S’, and the sums >”, being 
always greater than  (b — a), will have a lower limit, which we will 
denote by 8’, and it is further evident that S’ <8’. It follows, 
from (5), that the difference S”’—S’ must lie between 0 and 
k {p(b) —¢(a)}; and since, in this statement, & may be as small 
as we please, it appears that S’ and S” cannot but be equal. We 
will denote their common value by S. 


Finally, it is evident that 
(> — S| =s” — >’ <h{[b(6)—A(@)}}  leeze.. (6) 
hence by taking & small enough we can ensure that | 2 — S| shall 
be less than any assigned quantity, however small*. 


A similar proof obviously applies if the function ¢(#) steadily 
decreases throughout the range 6—a. 


It follows that the final result also holds when the range admits 
of being broken up into a finite number of smaller intervals within 
each of which the function either steadily increases or steadily 
decreases. See Fig. 47. 


Uf 


Fig. 47. 


* The proof is a development of that given by Newton, Principia, lib. i., 
sect. i., lemma iii. (1687). It would be easy to eliminate all geometrical conside- 
rations and present the argument in a purely quantitative form. 


L. I. G. 14 
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It has been supposed that b>a. If b<a, the intervals h,, 
hg, ..., Ay will be negative, but the argument is substantially 
unaltered. 


b 
91. Properties of | db (x) da. 
1°. If we compare the integrals 
6 rh» 
| @(evde and | (a) da, 
a id 


we see that they may be regarded as limits of the same summation, 
with this difference, that in one case the increments hy, hy, ..., An 
of x, which make up the interval b — a (or a — b) have the opposite 
sign to that which they have in the 

other. Hence Y 


a rd 
Jb J@ 


2°, Again, it follows from the defi- 
nition that 


[o@de=['6@ det [ode 3S n s—é 


Fig, 48. 
Rete (2) 


This is illustrated graphically in Fig. 48. 


3°. If, wu be the least and greatest values which ¢ (x) assumes 
as w ranges from a to b, the integral 


[ s@yae, 


being intermediate in value to X(b—a) and (b—a), must be 
equal to 

v (b = a), 
where v is some quantity intermediate to A, p. 


If, as we suppose, @(#) 1s continuous, it assumes within the 
range b—a all values intermediate to 
r, ». Hence there must be some value 
(c) of x, between a and b, such that 


$(c)=n 

In the graphical representation, Fig. 49, 
the area PABQ is equal to a rectangle, on 
the base AB, whose altitude is equal to the 
ordinate at some point C of the range 4B. 


We may evidently write 
c=a+6(b—a), 


90-92 | DEFINITE INTEGRALS 211 


where @ is some quantity between 0 and1. On this understanding, 
: oe 
| $(@)de=(—a) 4 (a+ 65=a), ete (3) 
a 


4°, More generally, if u, v, y be three functions such that for 
values of w ranging from a to 8, 


b 
then the integral | [Le RSET ey Ota a ae ee (5) 
a 
will be intermediate in value to 


b 5 rb 
| udx and | COUN peers me eae! ate (6) 
a /@ 
Suppose, first, that b >a. We have 


b b b 
[ ude — | y da = | (u—y) dz. 


In virtue of (4), every term of the sum, of which the latter integral 
is the limit, will be positive. Hence 


b b 
I. ydu < [ ude ae pattie ites Ae Sua (7) 


b b 
Similarly | ydx > | CO. Reon er eee mar a Tenet (8) 


If b < a, the inequalities in (7) and (8) must be reversed. 


92. Differentiation of a Definite Integral with respect 
to either Limit. 


b 
Tet Te | NOR ret ee erp mes (1) 


Evidently, I is a function of the ‘limits of integration’ a, 6, and 
will in general vary when either of these varies. Regarding a as 
fixed, let us form the derived function of J with respect to the 
upper limit b. We have 


rb+-8b 
I+31=| (a) de 


6 b+8b 
-| b (0) de | 2 (2) 
by Art. 91, 2°. Hence 
b+6b 
sr =| $ (a) da =8b.h (B+ 08D), eecceceeee (3) 
7) 
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by Art. 91, 3°. This shews that 6Z vanishes with 60, so that J is 
a continuous function of b. Also, since 


br 
sp 7 0 (G+ 4 8b), tips Cevdeses ma maneeees (4) 
we have, on proceeding to the limit (6b > 0), 
dl ' 
Fike B(G)s cesen cee Salud enae tae (5) 


In the same way, if we regard the upper limit b as fixed, and 
the lower limit a as variable, we find that J is a continuous function 
of a, and that 


93. Existence of an Indefinite Integral. 

We can now shew that any function ¢ (2), having the character 
postulated in Art. 90, has an indefinite integral, ae. there exists a - 
definable (but not necessarily calculable) function w(x) such that 


Ae (0) 2B Doe wate a anes yok steers (1) 

or NAD tea Bak) SAO Ee Cee Fe (2) 
For if we write : 

wins | PO) ent eee (3) 


the expression on the right hand is, by Art. 90, a determinate 
function of &, and the investigation just given shews that it satisfies 


the condition 
a (OE) (f= wrest acoeea eee (4) 
The lower limit of integration in (8) is, from the present point 
of view, arbitrary, and the function vy (&) is therefore indeterminate 
to the extent of an additive constant. For, by Art. 91, 2°, the 
substitution of a’ for a, as the lower limit in (3), is equivalent to 
the addition of mee | 


i 
| “'b (a) de 
to the right-hand side. Cf Art. 72. 


94. Rule for calculating a Definite Integral. 


Whenever the analytical form of a function w («), which has a 
given function ¢ (#) as its derivative, is known, the value of the 
definite integral 
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can be written down at once. For, if we regard a as fixed, we have, 
by Art. 92, 


by hypothesis. It follows by Art. 56 that J and wy (b) can only 
differ by a ‘constant,’ 2.e. a quantity independent of b; thus 


To find the value of C we may, since it does not vary with 8, 
put b=a, whence 


(a) +0=|"$ (e)de=0. 9 TE (4) 
Hence C=— (a), and 
[$@de=¥O-4(o Rea, re (5) 


This is the fundamental proposition of the Integral Calculus. 
It reduces the problem of finding the definite integral of a given 
function ¢(#) to the discovery of the inverse function y(«), or 
D~ $(«). The reason why this inverse function is usually denoted by 


VOAR) OF sec eo Mes oMete ens cie's\ (6) 
is now apparent. The form (6) is simply an abbreviation for 
| ay li an a anes (7) 


where a is arbitrary. We have seen that a change in a is equivalent 
to the addition of a constant. 


b YS 
The notation ly | beh Wms away emer aS) 
is often used as an abbreviation for > (b) — > (a). 


b 

Hx. 1. To find | CUT Fete rt eee Sa CD) 
kn a 

Hoe b(e)=e%, yle)= pe 


> 
whence | da = : (CeO ir se secant eens en (10) 
a 
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hr 
Bx. 2. To find | Miedema ocean (11) 
0 
Here $ (a) =sin?a, (x) =$e— 4 sin Qe. 
br 
Hence i Silk? QU pie Few: seh onectsstenwssbharcne (12) 
0 


95. Cases where the function ¢ («), or the limits of in- 
tegration, become infinite. 


Before proceeding to further examples, it will be convenient to 
extend somewhat the definition of an integral given in Art. 89. 
It was there assumed that the limits of integration a, b were finite, 
and also that the function (w#) was finite throughout the range 
b—a. We proceed to explain how, under certain conditions, these 
conditions may be relaxed. 


1°. Suppose ¢(#) to be finite and continuous for all finite 
values of #, and consider the integral 


[s@am, aed Rr rece: (1) 


where >a. cele as w is increased indefinitely, the integral tends 
to a definite limiting value, this value is denoted by 


OK Me 7 (2) 


The integral (1) is then said to be ‘convergent’ forw +o. As 
might be anticipated from the theory of infinite series (Art. 5) it 
is not a sufficient condition for convergence that 

Hing pe Go) = 05 Peace reese (8) 


this condition is moreover not essential, for there may even be 
convergence when ¢(#) has no definite limiting value for #00. 


A similar definition of 


can obviously be framed. 


_ 2% Let (x) become infinite at or between the limits of 
integration. 


It will be sufficient to consider the case where there is only 
one value of # for which ¢(#)~. The general case can be 
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reduced to this by breaking up the range b—a into smaller 
intervals * 


__ If $(@) become infinite at the upper limit (only), we consider 
in the first place the integral 


where e is positive. If,as ¢ is diminished indefinitely, this integral 
tends to a definite limiting value, this value is adopted as the 
definition of . 


| : (x) dea. 


A similar definition applies to the case where ¢ (2) becomes 
infinite at the lower limit a. 


If ¢(x) becomes infinite between the limits a, b, say for «=c, 
we consider the sum 


cme b 
i a) de +/ CL ee ee me (6) 
a C+e 
If, with diminishing ¢ (and ¢’) each of these integrals tends to a 
finite limiting value, the sum of these values is adopted as the 
definition of 


[¢ eaten year (yt 


The cases where ¢ (7) becomes infinite, or is discontinuous, at 
a finite number of isolated points, are dealt with by dividing the 
range into shorter intervals bounded by the points of discon- 
tinuity. 

Ee. 1, [rersae [Zero] =. tate Seis coon (8) 


a 0 a 


As w increases this tends to the limit 1/a. Hence we say that 
[vosede=. ee eee (9) 
0 a 


* Tt being assumed that ¢ (x) becomes infinite only at a finite number of isolated 
points. 
+ Cases may arise in which each of the integrals 


C-eé b 
| ¢ (x) dx and | o (x) dx 
Ja c+e’ 
is ultimately infinite, whilst if some special relation be imposed on the ultimately 
vanishing quantities e, ¢’, the infinite elements of the two integrals cancelin such a 
way that the sum remains finite. Ifthe relation in question be ¢’ =e, the result, 
when it exists, is called by Cauchy the ‘ principal value’ of the integral (7). 


216 INFINITESIMAL CALCULUS [CH. VII 


Ba. 2. [7 S=[log « |= Io w. Pat ee (10) 
1 # 1 


This increases without limit with w. Hence there is no limiting value 
for w >, although 


A ] 
lim, > — = 0. PO re eer ren Ie (11) 
1 dx : 
Ea, 3. I Pee 12 
z 0 JU -2) ) 
The function 1/,/(1 — x) becomes infinite for =1, but 
l-e dz je 
Meine) 1-2)| 20 Dale ee 13 
A Ja = a) V( ) - Je ( ) 
and as ¢ is indefinitely diminished this tends to the limit 2. Hence 
t && 
Sees SE HY eyo. goodocosnocorseunwiice 14 
iRarrers U2) 
1 
Ex, 4. LORE: bits conser ty neem aces (15) 
F 
We have 
1 1 
logardee =| wlog 2-2 Bee incre (16) 


By Art. 43 (5) we have 


lim, +o ¢log «=0. 
Hence 


2 
[10g ede=— 1. Pa ree) (17) 
0 


96. Applications of the Rule of Art. 94° 


We give a few more typical examples of the evaluation of 
definite integrals. 


$3 7 
Hex. 1. | sin ada = E cos | Ltr, cates one (1) 
0 0 


tm : a7 
i cos xda = sin x | A eon head (2) 
0 0 


tr Tangs ba 
iF sin # cos «dx = [4 sin? =| oe bo lesa aeneeseaseee ee (3) 
Ex, 2. By Art. 80 we have 
ip e~% sin Bada = — [* ut ee at Poo Be gon |” 
0 a” + 8? 0 
Beal? asin Bw + B cos Bw 


oats a? + 2? 


= OW) 
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If a be positive the last term tends, as w is increased indefinitely, to 
the limiting value 0. Hence 


eo B 
‘h e~* sin AS Uae Cage Recep ier dee ose nesses (4) 


a 


Bp pe eee (5) 


Similarly i 6, cos Brda= 
0 
Ex. 3. We have 


@ @ 
a” = | tan 2} =tan?w»-—tan'0. 
o l+2? Ie 0 e 

The function tan-'w is many-valued (Art. 16), but it is immaterial 
which value we take, provided we suppose it to change continuously as 
x varies through the range of integration. Henceif we take tan-!0=0, 
we must understand by tan w that value which increases continuously 
from 0 with ow. . As w increases indefinitely, this value tends to the 
limit $7, so that 

= ae 

0 Ll+2? 

Ex. 4. By Art. 78, 4° we have 


Ip aoorgers yop Ve =), 


Now, as 6 increases from 0 to $7, ,/(a/@). tan @ increases from 0 to oo, 
and we may therefore suppose that tan {,/(a/@).tan 6} increases from 
Otodr. Hence 


Oe Sen eee (6) 


40 do = Tv (7 
Ih winds fase Tyeh ) 


The student may have remarked in the course of the preceding 
Chapter that when an ‘indefinite’ integration is effected by a 
change of variable (Arts. 77, 79) the most troublesome part of the 
process consists often in the translation back to the original 
variable. This part is, however, unnecessary when the object is 
merely to find the definite integral between given limits. It is 
then sufficient to substitute the altered limits in the indefinite 
integral as first obtained. 


Ea. 5. To find ip RGR Oe) OE ee te arena setae Sores nate (8) 
0 


We found (Art. 79), putting «=a sin 6, that 
S/(@ — x?) du =a? fcos? 6d0 = 4a? (6 +4 sin 26). 


Now, if 6 increase from 0 to $7, # will increase from 0 toa. Hence 


[Me -2) do= 30? E ein 20 |" Bie (9) 
0 0 
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97. Formule of Reduction. 


The methods of Arts. 81, 82, when applied to the reduction of 
definite integrals, sometimes lead to specially simple results, owing 
to the vanishing of the integrated terms at both limits. 


é 37 
1. If ioe i Cos Gdbr ee ane re (1) 
0 


we have, by Art. 82 (2), 

a = 
Cre E sin @ cos" a| + cs Es were e (2) 
n n 


0 


If n >1, the first part vanishes, since 


smO=0, cos gr =0, 


bi n ies 1 ae 2m—2 
Hence p cos” @dé = 5 ih Gos" 6 dG. Meat secon (3) 
Similarly, from Art. 82 (6), 
bn — ul 
[ "sinned = "=" [™ sinm2 840. as csesee (4) 
J0 0 


If x be a positive integer, we can, by successive applications 
of (3), express 


hr 
| cos” 0d 
0 
in terms of either 
[cos 0d0,=1, or [d= 
cos 0d@,=1, or =H ameter 
0 0 om (5) 
according as n is odd or even. In the same way 
tr 
[ sin” 6dé 
J0 
can be made to depend either on 
[sin eae, =1 _ 
H sin = 1,.6n On i" D0 ce Maes es oe (6) 
hr ‘be 
Fe, 1. i cos’ 0d0 = +| cos’ a6 
0 0 


dor 
=4.3[ cos 6d0 =48., 
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After working out one or two examples in this way, the student will 
be able to supply the successive steps mentally, and write down at once 
the factors of the result ; thus 


hr 
6 el ee ee le Dee 3 
i cos 6d6 = 6°4°D° ZT = gqT 


The general values of the preceding integrals can be written 
down without difficulty. Thus, if n be odd, we have 


(wt1)(m=3)...2 
“n(n—2)...3 rasskt) 


4a §r 7 
| sont O40 = | sin” 0d0 = 
0 0 
whilst, if m be even, 


(n—1)(n—8)...1 7 
Oe eo ee ee (8) 


Pus pus 
| cos” 6d@ = | sin” dé = 
/0 0 


= 


Integrals of this type are of frequent occurrence in the physical 
applications of the Calculus. 


da 
agelll bg enn = | S10 COS” OOO cevecisdssveessre (9) 
0 
we have, by Art. 82 (10), 


Un.n= sin™*! 9 cos”! 8 ‘ = : naa) 
cep eal yee eh ase POO pe 
If n >1, the expression in [ ] vanishes at both limits, and we have 


n—-1 


hr 
| sin” @ cos* 6dé = 
0 m+n 


an 
sin™ @ cos"-? 0d0. ...(11) 
/0 
In the same way from Art, 82 (11) we obtain, if m >1, 
br = 30 
| sin” 8 cos" 0d0 = wie i sin” 6 cos” 0d0. ...(12) 
0 m+n to 


By means of these formule, either index can be reduced by 2, 
and by repetitions of this process we can, if m, n be positive 
integers, make the integral (9) depend on one in which each index 
isl or0. The result therefore finally involves one or other of the 
following forms: 


hr hn 
| sin 0608 6 d0,=45 [ ELS 
0 J0 


$n dr 
| ning does | ose aa ce L. 
0 0 
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Hx. 2. We have 
| *" sin’  cos* 6d = 4 i *” sin? @ cos’ dO = 4.2 I * in 8 cos? 6d6, 
J0 0 0 


by (12). Again, by (11), 


7 au 
ik sin 6 cos! 6d0= 2. | inl Cae 008 20 ak: 
0 0 


br : 
Hence if sin 0 cos* 6d0 =%.%,2.4=5) 


After a little practice, the result can be written down immediately. 
Thus 


$n 
18 2 SO) OME eal SRC ee eo: 
i sin’ 6 cos? 6d =8.3.4.2.4r=58en. 


The formule (11) and (12), as well as (3) and (4), are often 
required in practice, and should be remembered. 


Again, the algebraic integral 
: Pee) Ch te Sees (14) 
is reduced by the substitution « = sin? @ to the form 
, | : sin” 8 cos™4 00, secccseeceeere. (15) 


and can therefore be evaluated by means of the formule given 
above, whenever 2m +1 and 2n+ 1 are positivé integers or null. 


Similarly, if we put #=sin 6, the integral 


1 
| a (1 a)" dry ce tne (16) 
0 
takes the form 
dr 
| Sine @ Coster O00. erence (17) 
0 
1 3 ‘ir 
Ex. 3. i a? (1 — 2)? dx =2 | sin’ 6 cos* 6d0 
0 Jo 
=2.5.7-65-5+ l= Shy. 
1 Ar 
Br, 4, i x? (1—a%)# = [” sin? 6 cos! 66 
0 0 


le st Sl Sl 
=$: 452-97 = 397 
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98. Related Integrals. 


There are various theorems concerning definité integrals which 
follow almost intuitively from the definition of Art. 89. 


For example, 
['e@de= "9 @-a) de, TE sie (1) 
0 0 
This is proved by writing 
c=a—2, dx=—dzx’, 


the new limits of integration being x =a, « =0, corresponding to 
x= 0, x=a, respectively. Thus 


[oe @ae=-['ga-0)de = |" $(a—2)de, 


the accent being dropped in the end, as no longer necessary. 


This process is equivalent to transferring the origin to the 
point «=a, and reversing the direction of the axis of w The 
areas represented by the integrals in (1) are thus seen to be 
identical. 


An important case of (1) is 
‘le Guedes ie CRU A ee (2) 
Bx. 1. Thus jhe sin? 6d6 = [ ” 0s? 0d0. 
Hence each of these integrals 
= [ © (Gint G2 con 6) db i Pee 


Again, if ¢ (#) be an ‘even’ function of #, that is 


P (= €) = DG), ve crecsczrarcsersesecnes (3) 
¥. 
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we have 
i é(@) do =2 | Gio dined eae (4) 


the area represented by the former integral poe obviously 
bisected by the axis of y. 


On the other hand, if ¢ (#) be an ‘odd’ function of », so that 


we have 


since in the sum, of which the definite integral is the limit 
(Art. 89), the element $(#) dx is cancelled by the oppositely- 
signed element ¢ (— 2) da. 


Ha. 2. We have 


ites sin? 0 cos* dd = 2" sinto cos’ 6.d9 =2.2.2.1=.4, 
while | en Oc dee 
since sin’ @ changes sign 0. 
For similar reasons, if 
DA Gh > 00) amy CY can canner eee aiheeeeeee (7) 
we have i dh (x) dx = 2 i OG) CE ies cy worn eae (8) 
whilst if h.( 6 — Wye DW), as caganhdenencucewes (9) 
we have | ; DiC) Oi sei, cng sas my eare ae tuan’ (10) 
As a particular case of (8), we have 
[rein 0) dé =2 [Fein Di ee es (11) 


since sin (7 —0)=sin 0, 
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He. 3. 


v hn é 
‘ sin? 6 cos? 6d6 = 2 | sin® 6 cos* 0d0 =2.2. 
0 . 0 


cole 


whilst i ; sin? 6 cos® 6d6 = 0. 
0 


EXAMPLES. XXXI. 
1. Prove by the method of Art. 87, Ex. | that 
[ea= 1 (ba), 
2. Prove from first aewee Ena 
ie cos «dx=sin B — sina. 


kb ka 
. Cee. 
i : 
He k 


4 Shew by graphical considerations that 


[/446(@) d= [62 de, 


3. Also that 


[oe ae =| "b+ aas 


b it kb 
i ds (Kee) da= sf $ («) dn 
5. Prove that 
b b 
i # (a) de = | $(a+b—2) de. 


6. Prove that if m and p are positive integers 


lim (1 1 I -.) = log 
+ eer = log p. 


cea is SSL Ge 


EXAMPLES. XXXII. 


1 1 da : du 
xy = eee ee Ul 
 fvede=s [-% [yeaa / 


1/v3 dx 


1 da T 
a faa |) yeaa T8 


i a a 
I a? + 6%? ~~ 2ab- 


= 
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. ae ot) a eee 

: Ce ‘f s, (e=p ee 
ae ecm 

7. ba ae 


doy = 4m. 


@ 
yea 


z ae aaa +6")  2ab (a+b) 


10. ada T 
(a + a®) (a +0) 2 (a+b) 
a de 1 a@ 
= i (a ean (x? + B) a 08 log OF 
a dx 
g <7 oo) — 
12, lx va log 2, (ogee log 2-2 
13, [at ao 
14. [; =D) nf - me = log (1 + 4/2). 
HeteES 
15. [a aa a Js 5) debe. 
16. ie Mee 
7 a = =. 
ae a)} 
[ e—a 


19. 7 si do = 1. ne Poe may 2 
0 0 


Tv Aor 
20. f sin 26 d0=1, i cos 26 dd =0. 
0 0 


47 cos 0 im sin 8 
: s—,, 40= | ——,d0=}r. 
a » 1+sin? 6“ > 1+cos?é a™ 


ir jr 
22, \ sec! 6 d6 = 3, I tan‘ 6d0 =4r—2 
9 0 


EXAMPLES 


us ao 7 
a [ dimers [e<1]. 


wo 1de az = 
24. pee ee 
I 1+cos6 is l+sin6 


te i 
25. ie tan 6 do =0, ie sec 6 d@ =log (3 + 2/2). 


ar 
26. ‘ (sec @ — tan 0) d0 = log 2. 
0 


ss dé = 
27, L 
[acai (a? — 6° 


ik 
i 
28. "loge pa ee 
8 fe log x da (e+ 1p 


uu 1 
29. [ sin ede=4n-I, [ ton" de = tn — 310g 2. 
0 ) 
30. [P esinoao=1, [6005 6 d0= 3x —1. 
0 0 
isp e a7 
31. I 6 sin 0d0 = 7 —2, I & cos 6 dd = 4n® — 2, 
0 0 
32, [ @@-6) sin odo =<, [9 - 6) 008 6a0 = 0. 
83. [0 = 28) 008 Arde = 5, (sin B- B cos B). 
~1 


84. 


i ° ¢ tan-) es Zs 
0 


(1+)? 
35. gs pa pe a {a—,/(a—1)}, provided a> 1, 


-. @-2@ 


36. ie 6 sec? 0d0 = 4m — 3 log 2. 
0 


87. i e~” cos (% + fr) da = 
0 


“du 
oe ix cosh u 

co das aed 2,0 
a ae a 


a dx 
40. aed OO ae? 
» @cosh?a+b?sinh®z a 
L,I. 


b 
tan-! — 
a 


225 


15 
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ahs cos72 a coskeLe 
ay i a? +sinh?a J = ey’ or Jal) according as a? < 1, 
i cosh?a—cos?6 sinh 2a’ i Pee NEAT EOE ye 


EXAMPLES. XXXIII. 
(Formule of Reduction, &c.) 
1. Write down the values of the following integrals: 


ar dor dor 
(1) i sin’ 6d6, I cos! 66, : sin’ 66. 
0 0 0 


(2) ii sin? 6 cos 6d6, E 
0 


0 


1 dr 
sin? 6 cos*9d0, | sin® 6 cos® 6 dé. 
0 


(3) r sin’ 60, ii cos® 60, iN sin? 6 cos! 6 dé, 


0 0 0 


$0 dor Phir 
(4) sin! 6 d6, i sin’ 0d6, | : cos’0d8, 
hr —}hr 


—}0 
tre 
| sin’ 6 cos* 6d6. 
Ee 
2. Prove from first principles that 
1 1 ’ 
i a” (1 — a)" de = | a" (1 — a)" dan, 
0 /0 


Prove that the common value is 


__m! n! 
(m+n+1)1* 
8. Prove that 


[¢@)ae- 2 [se re [o@)ede =o, 


4. Prove that 
[p@)ae= [1 (e+ 6-2) ae, 


and bs {$ (a) — $ (~a)} de =0, 


EXAMPLES 
dor 
6. Tf tc I tan” 6d6, 
0 
prove that Ua — —Un—2 


1 
6. [ #a-a)tde= 
0 
1 
7. [ #-a) ae= 
8. [ sd -a)t de tis 7 
9. a dc a 
I gam =a) * ce) =a) Fe 
30 
10. ie 6 sin 6 cos 6d0 = ix, [F,_asint 920 = 0. 
—}r -—khr 


Li. [/ 0 sin 0 cos? 6d = $n, J asinee cos 6d6 = — 4. 
° 0 


12. 


be 


ie sin 36 


4 . mm) 
> 6 = 3, ig sin 56 


ae i sin 6 sin 6 
13. [ @sin 6 + 5.08 6)? db = 1é a? + 3 ad? + 2ad*, 


$0 = 
14. ous sin x do a0: 


» 1+sin% cos & 
15. Prove that 


tn cos? 6d0 7 

I a cos?0 +6? sin? 6 2a (a+ by’ 
in sin? 6d6 7 

I acos 6+? sin?6 26 (a+ 6)° 


16. Prove that 


1 $n 
i (1 +a)" (1 —2)" de = 200m"? i sin?"+1  cos?™+1 96, 
-1 


9 


17. Prove that 


ie da _ 2n-3 s dx 
‘ (l+a7)"" 2n-2 oo Cha) 


227 


dO = her. 


[Put «= tan 6.] 


18. Prove that if m be a positive integer 


de 0997 406i... 2n=2) 
eo (ener saab. an = 1) 


15—2 
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AQ, Prove that, if n> 1, 


“3 dau n 
i) f+ f(x? + 1} jp” 
[Put # = sinh wu.] 
20. Prove that 
Sah) n-2(° du 
i cosh*"%  n—1 i cosh™~? uw ° 


[Put cosh wu = sec 6. | 


te 
21. If ae | 6 cos" 648, 
0 
1 n-1 
prove that ee a ana 
Prove that Ug = LOOL nee 
20, 
99. If ice | 2” I(Qase — a2) dey, 
0 
2 
prove that Vin= soe paar 


Find, geometrically or otherwise, the value of u,, and deduce the 
values of u,, Us. 


EXAMPLES. XXXIV. 


1. By considering the value of 


1 
| (1 — a") da, 
0 


prove that if x be a positive integer 


1_™ ot ey ee _ 4.4.6... Qn 
iro plea ie OVD n. (AR ee 
201k (L+a)"=l+pio+p w+... +p,2", 
prove that 


1 
Pr-4P2t $Ps— ot (alah ehe te. 


8. Prove that when a is large the sum to infinity of the series 


1 1 ” 1 
@ @+l @ep 


is 47/a, approximately. 
4, Prove that 
7™ sin x 


o | +cos?a ae 
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§. Prove from first principles that 
I "sin" 6d6 < | ” sin” 0d, 
0 0 


Hence shew that 37 lies between 
2.2.4.4,.6.6...2n.2n 
1.3.3.5.5.7... (2n—1) (2n+1) 


and the fraction obtained by omitting the last factors in the nume- 
rator and denominator. ( Wallis.) 


6. Prove from first principles that 


rus AT 
J tan™*! 6dé <| tan” 6d. 
0 


0 


Hence, using the result of Ex. XX XIII, 5, shew that 
dr 
i tan” 6d0 
0 


1 
lies between —— : 


2(n—1 =o 2 (n+ 1)" 
7. Shew that 


‘ sin@dé and i cos 60 
0 0 
are indeterminate. 

8. Shew from graphical considerations that 


? sin 6 
i} 5-4 


is finite and determinate. 


9. Prove that if ¢(x) be finite and continuous for values of « 
ranging from 0 to a, except for «=0, when it becomes infinite, the 
integral 


[s@a 


will be finite, provided a positive quantity m can be found, less than 
unity, and such that 

limps Oo pa) 
is finite. [Put «= 7".] 


10. If ¢(«) be finite and continuous for all values of «, the 


integral 
[ oa 
0 


will be finite, provided a quantity m can be found, greater than unity, 
and such that 

lim, @ (0) 
is finite. [Put #=¢-".] 
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11. Prove that 


pO 


| 


are finite and determinate. 


12. Prove that 


oa 
[ e#*de=3, [ wrtae=0. 
0 =O. 


13. Prove that the integral 


eo 
i are—® da 
0 


foe] 
cosatdx and i sin 2? day 
0 


(where n > — 1) is finite and determinate. 


14, Prove that, if n> 1, 
| xe? da =} (n—1) [ Ce da. 
i) /0 
Hence shew that, if n be a positive integer, 


ao 
i aetie~M deat. al. 
o 


15. If Un =| are ot dec, 
0 
prove that Uy, = ~ Un~1s 


n being positive, 
Hence shew that, if n be integral, 


e n!} 
i ae das = qhti > 
16. Tables of the elliptic integral 

$ dé 


i Ji-#2 sin? @) 


Vil 


have been constructed for values of @ at intervals of one minute of 
angle. Find a formula for the difference of successive entries in a 


given part of the table. 


For example, if k=3, ¢=60°, prove that the difference will be 


000323, approximately. 


17, If/(«) and ¢ (a) be finite and continuous, and if ¢ (a) retain 


the same sign, throughout the interval from «=a to « =6, then 


[ sooo de=sa+6(6—a)} [4 @) de 


where 1>6@>0. 


EXAMPLES Zol 


18. Shew how it follows from the equality 
‘ a =log x 
1 & = 
that the sum of » terms of the harmonic series 
Ll+3+ 5+... 
lies between log (n + 1) and 1 + log x. 
Shew that the sum of a million terms of this series lies between 
13°8 and 14°8. 


19. Shew from graphical considerations that if f(x) steadily 
diminishes, as x increases from 0 to 0, the series 
J (1) +f (2) #7 (8) +... 
is convergent, and that its sum lies between J and /+/(1), provided 
the integral 


L=[ S(@) de, 
1 
be finite. 
Apply this to the series 


go 
(n+l (n+2P (mea 
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1. Prove that if the pressure (py) and volume (v) of a gas be 
connected by the relation 
pv = const., 


the work done in expanding from volume v to volume 2, is 


Y 
PX log —. 
% 


2. Prove also that if the relation be 
pv’ = const., 
the work done is 


il 
mal ( 20% — P1)- 


3. If the tension of an elastic string vary as the increase over the 
natural length, prove that the work done in stretching the string from 
one length to another is the same as if the tension had been constant 
and equal to half the sum of the initial and final tensions. 


4. Prove that the work done by gravity on a pound of matter, as 
it is brought from an infinite distance to the surface of the Farth, 
is 7 foot-lbs., where m is the number of feet in the Earth’s radius. 
[Assume that the force varies inversely as the square of the distance 
from the Earth’s centre. } 


CHAPTER VIII 
GEOMETRICAL APPLICATIONS 


99. Definition of an Area. 


In Euclid’s Elements a system of propositions is developed by 
means of which we are able to give a precise meaning to the term 
‘area,’ as applied to any figure bounded wholly by straight lines. 
In particular it is shewn that a rectangle can be constructed equal 
to the given figure, and having any given base, say the (arbitrarily 
chosen) unit of length. The ‘area’ of the figure in question 1s 
then measured by the ratio of this rectangle to the square on the 
unit length. 


This process obviously does not apply to a figure bounded, in 
whole or in part, by curved lines, and we require therefore a defini- 
tion of what is to be understood by the ‘area’ in such a case. To 
supply this, we imagine two rectilinear figures to be constructed, 
one including, and the other included by, the given curved figure. 
There is an upper limit to the area of the inscribed figure, and a 
lower limit to that of the circumscribed figure, and these limits 
can be proved to be identical. The common limiting value is 
adopted, by definition, as the measure of the ‘area’ of the given 
curvilinear figure. 


Thus, in the case of a circle, if, in Fig. 17, p. 81, PQ be the side 
of an inscribed polygon, the area of the polygon will be }=(ON.PQ). 
Now ON is less than the radius, and = (PQ) is less than the peri- 
meter, of the circle. Hence the upper limit to the area of an 
iscribed polygon cannot exceed $a x 2zra, or 7a, where a is the 
radius. Similarly we may shew that the lower limit to the area 
of a circumscribed polygon cannot be less than wa%. Moreover, 
the difference between the area of an inscribed polygon, and that 
of the corresponding circumscribed polygon, is represented by 
x (PN .NT), and is therefore less than > (PN). e, where ¢ is the 
greatest value of NZ. Since this can be made as small as we 
please, the upper and lower limits aforesaid must be equal, and 
each is therefore equal to ma*. 


In the same way we may prove that the area of any sector of 
a circle of radius a is $a’, where @ is the angle of the sector. 


99-100 | GEOMETRICAL APPLICATIONS 233 


100. Formula for an Area, in Cartesian Coordinates. 


If the equation of a curve in rectangular coordinates be 


Sf DEN Sued akin ssalnd essere eet. (1) 


the area included between the curve, the axis of #, and the ordinates 
G=d, ¢=b), 18 


it being assumed that ¢ (x) is a function of the type contemplated 
in Art. 90. : 


This follows at once from the definition of the preceding Art. 
and the investigation of Art. 90. 


If the axes of coordinates be oblique, making (say) an angle » 
with one another, the elementary rectangles ydx which occur in 
the sum, of which the area is the limit, are replaced by elementary 
parallelograms yds sin w; the area included between the curve, the 
axis of x, and two bounding ordinates is therefore given by 


SiN | OGY Zire ges Cavenatonehe case ee (8) 
taken between the proper limits. 


Y 
[e) x 
Fig. 52. 
Ex, 1. The area of a quadrant of the ellipse 
yap 
@ oe ie I genx e tea ribet noReCen Onaie (4) 
a b a 
is given by | y dx= : | J (a? — x”) da. 
0 0 


The value of the definite integral was found in Art. 96 to be }7a% 
Hence the whole area of the ellipse is 7ad. 


Ex. 2. In the rectangular hyperbola 


234 INFINITESIMAL CALCULUS [CH. VIII 


we may put, for the positive branch, 
e= cosh, a= sink ap, «tencdeaee ete ae se (6) 
since these satisfy (5), and give the required range of values of a and y. 


The area included between the curve, the axis of x, and the ordinate 
defined by the variable wu, is therefore 


Uy U UU 
| y do = | sinh? udu =4 | (cosh 2u —1) du 
1 0 Jo 
=4simh 26 — ft. —.....sseecneeee (7) 


X 
Fig. 53. 


This gives the area PAW in the left-hand figure. Hence the area 
of the hyperbolic sector AOP is 


$PN ON = aren PAN =4p eexcecease ese (8) 


We have here an analogy between the ‘amplitude’ (uw) of the hyper- 
bolic functions cosh w, sinh w, &ec., and the amplitude (6) of the circular 
functions cos 0, sin 0, &c.; viz. the independent variable in each case 
represents twice the sectorial area AOP corresponding to the point P 
whose coordinates are (cosh u, sinh w), or (cos 6, sin 6), respectively. 


In the case of the general hyperbola 


the coordinates of any point on the positive branch may be represented 
by 
@=acoshw, yer sink, ..i<.usecrees (10) 


and the sectorial area is dab u. 


Ex, 3. The equation of a parabola, referred to any diameter and 
the tangent at its extremity, is 


YS 20 Oe Sess pore eee (11) 
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The area of the segment cut off by the chord w= a is therefore 
2 sin w [vee = 4a't sin wo [at dx = 8a/tai sin w 
0 0 


Se ALS SUG, | nee s'ccg sth fsx ge Gerace (12) 
if 28 be the length of the chord. 


Hence the area of any segment of a parabola is two-thirds the rect- 
argle contained by the intercept (a) of the chord on its diameter and 
the projection (28 sin w) of the chord on the directrix. 


101. On the Sign to be attributed to an Area. 


It was tacitly implied in Art. 100 that 6 >a, and that the 
ordinate ¢ (x) is positive throughout the range of integration. If 
we drop these restrictions, it is easily seen that the integral 


[ee ie Pte (1) 


is equal to + S, where S is the area included between the curve, 
the axis of w, and the extreme ordinates; the sign being + or — 
according as the area in question lies to the right or left of the 
curve, supposed described in the direction from P to Q, where 


Fig. 54. 


PA, QB are the ordinates corresponding to x=a, x=b, respectively *. 
If the curve cuts the axis of # between A and B, the integral 
gives the excess (positive or negative) of the area which lies to the 
right over that which lies to the left. 


Even with these generalizations, the formula 


[ $@de=4s A PEAT ALE ATE Te (2) 


still applies in strictness only when there is a unique value of y, 
or (a), for each value of # within the range b—a, If however 


* It is assumed here that the axes of x and y have the relative directions shewn 
in the figures, In the opposite case, the words ‘right’ and ‘left’ must be inter- 
changed, 
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we replace «, as independent variable, by a quantity ¢ such that, 


TER . . . . 
as t increases, the corresponding point P moves in a continuous 
manner along the curve*, the formula 


Y vgs 


Fig. 55. 


curve, the axis of x, and the ordinates of the points P,, P, for which 
t=t,,t=t, respectively, viz. it will give the excess of those portions 
of the area swept over by the ordinate y as it moves to the right 
over those swept over as it moves to the left, or vice versd, according 
as y is positive or negative. 


If, for a certain value of t, P return to its former position, 
having described a closed curve, the integral 


" da 
|x Gas ss tek ee ce ee (4) 


taken between proper limits of ¢, will give the area included by 
the curve, with the sign + or —, according as the area lies to the 
right or left of P, when this point describes the ¢urve in accordance 
with the variation of ¢+. If the curve cut itself, the formula (4) 
gives the excess of those portions of the included area which lie to 
the right over those which lie to the left. (See Fig. 55.) 


It is sometimes convenient, in finding the area of a curve, to 
use y as independent variable, instead of a The area included 
between the curve, the axis of y, and the lines y=h, y=kh, is evi- 
dently given, with the same kind of qualification as before, by 


rk 
| iy nse oe ee ee (5) 


* Tor instance, we may take as the new variable the are s of the curve, measured 
from some fixed point on it. 

+ Thus, in the indicator-diagrams referred to on p. 207, the area enclosed by 
the curve gives the excess of the work done by the steam on the piston during the 
forward stroke over the work done by the piston in expelling the steam during the 
back stroke, and so represents the net energy communicated to the piston in a 
complete stroke. 
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The more general formula, analogous to (8), is 


but it will be found on examination that the rule of signs must be 
reversed. 


Allowing for this, we have the expression 


4 |(o ty 2) ae SAP A Oe (7) 


for the area of a closed curve, the limits of ¢ being such that the 
point (w, y) returns to its initial position. The rule of signs is 
now that the expression (7) is positive when the area lies to the 
left of a point describing the curve in the direction in which ¢ 
increases. 


102. Areas referred to Polar Coordinates. 
If the equation of a curve in polar coordinates be 


FOO) a ecg ties Oe eee (1) 


the area included between the curve and any two radii vectores 
d=a, 0=8 is given by the formula 


} [ r2d0 or 4 i ( (0)}2d6. ...(2) 


For we can construct, in the manner 
indicated by the figure, an including area 
S, and an included area S’, each built up 
of sectors of circles. The area of any one 
of these sectors is equal to 47760, where r 
is its radius, and 6@ its angle, and the 
sum of either series of sectors is therefore 


given by a series of the type 
° 
P00. ee (8) Fig. 56. 


Hence either series has the unique limit denoted by (2). 


It is here assumed that 8 >a and that each radius vector 
through the origin intersects the arc considered in one point only. 
If however we introduce a new independent variable ¢, such that, 
as t increases, the corresponding point P moves in a continuous 
manner along the curve, the expression 
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will give the net area swept over by the radius vector as ¢ varies 
from t, to t, 2.e. the (positive or negative) excess of. those parts 
which are swept over in the direction of @ increasing over those 
swept over in the contrary direction. Moreover if, as ¢ increases, 
P at length returns to its original position, having described a 
closed curve, the expression 


& fh Bit Aaa re (5) 


taken between suitable limits of t, gives in a generalized sense the 
area enclosed by the curve; viz., it represents the excess of that 
part of the area which lies to the left of P (as it describes the 
curve in accordance with the variation of ¢) over that part which 
lies to the right. Cf. Art. 101. 


It may be noted that the formula (5) is equivalent to (7) of 
Art. 101. If the coordinates of two adjacent points P, Q be (a, y) 
and (a+ 6a, y+ dy), respectively, the area of the elementary triangle 
OPQ is, subject to a convention as to sign, 


4 (wdy — yox) 


by a formula of Analytical Geometry. The same thing is de- 
noted in our present notation by $786. 


Eu. 1. The area of the circle 


(see Fig. 38, p. 124) is given by 
3 [/Paa=20 if sin? 6d0 = 7a, oo eeeeeeeaee (7) 


This is of course merely a verification, or rather a new evaluation of 
the trigonometrical integral. 


Hx, 2. The area of a sector of the parabola 


ae 2a 
Tyas Utter esttes seen: (8) 


included between two focal radii is 
$ fr’dd = 4a? {sect 46 dé 
= 7@7J(1 + tan? 36) sec? 16 dd 
= 7a" [tan $6 +4 tan? 26], 


taken between proper limits. If the limits be —}7 and iz, we get the 
area of the segment cut off by the latus rectum, viz. 3a". 
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Ex. 3. The equation of an ellipse in polar coordinates, the centre 
being pole, is 
1 cos?@_ sin?0 


= + Ehiase topwsesemec te cnses.8 (10) 


7 a b? 


Hence the area is 
an a?b? an dé 
1 = onthe Ede BD SS 
+/ icin aboot 00” BY ip a’ sin? 6 + 6? cos? 0 OS 


The value of the latter integral has been found in Art. 96 to be }7/(ad). 
Hence the required area is wad. 


103. Area swept over by a Moving Line. 


The area swept over by a moving line, of constant or variable 
length, may be calculated as follows. 


Let PQ, P’Q be two consecutive positions of the line, and let 
their directions meet in C. Let R, &’ be the middle points of 
PQ, P’Q’, and let RS be an arc of a circle with centre C. Then if 
the angle PCP’ be denoted by 80, we have, ultimately, 

area PQY P’ = AQCQ’ — APCP’ 
=40Q'.60—-40P?. 50 
=PQ.4 (CP + CQ) 60 
=PQ.CR.60=PQ. RS. 


(eo) 
Fig. 57. 


Hence, if we denote the length PQ by u, and the elementary dis- 
placement of R, estimated in the direction perpendicular to the 
moving line, by dc, the area swept over may be represented by 


SO orm, catia, Was ceca ccs tiacepanats (1) 


It will be noticed that the formule of Arts. 100, 102 are par- 
ticular cases of this result. Thus in the case of Art. 100 (3) we 
have u=y, do = 6a. sin @. 


It is tacitly assumed, in the foregoing proof, that the areas are 
swept over always in the same direction. It is easy to see, how- 
ever, that the formula (1) will apply without any such restriction, 
provided areas be reckoned positive or negative according as they 
are swept over towards the side of the line PQ on which de is 
reckoned positive, or the reverse. For example, the area swept 
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over-by a straight line whose middle point is fixed is on this 
reckoning zero. 


We will suppose, for definiteness, that 5a is positive when the 
motion of R is to the left of PQ as regards a spectator looking 
along the straight line in the direction from PtoQ. If PQ return 
finally to its original position, its extremities P, Q having described 
closed curves, the integral (1) will, on the above convention, re- 
present the excess of the area enclosed by the path of Q over that 
enclosed by the path of P, provided the signs attributed to these 
areas be in accordance with the rule of Art. 102. 


SS 


o 


Fig. 58. 
104. Theory of Amsler’s Planimeter. 


A ‘planimeter’ is an instrument by which the area of any 
figure drawn on paper is measured mechanically. 


Many such instruments have been devised*, but the simplest and 
most popular is the one invented by Amsler, of Schaffhausen, in 1854. 
This consists of two bars OP, PQ, freely jointed at P, the former of 
which can rotate about a fixed point at O. Ifa tracing point attached 


Fig. 59. 
* See Henrici, ‘Roport on Planimeters,’ Brit, Ass. Rep., 1894, p. 496. 
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to the bar PQ at Q be carried round any closed curve, P will oscillate 
to and fro along an are of a circle, describing (as it were) a contour of 
zero area. Hence by the theorem stated at the end of Art. 103, the 
area of the curve described by Q will be equal to 


WEG, sateen Sits ingonecdabesnae the sbeers (1) 


where / is the length PQ, and {do represents the integral motion of £, 
the middle point of PQ, estimated always in the direction perpendicular 
to PQ*. 


Now if, as is generally the case in the actual use of the instrument, 
PQ return to its original position without making a complete revolu- 
tion, the integral motion of & at right angles to PQ is the same as 
that of any other point R#’ in the line PQ. For if dc, dc’ be corre- 
sponding elements of the paths of &, 2’, estimated as aforesaid, we 
have 


80 — 80’ = FR. 80, 


where 66 is the angle between the consecutive positions of 2’ Lf. | 
Hence 
fdo=fdo'+ R'R {de 


since, under the circumstances supposed, we have {dé = 0. 


890 R’ 


Fig. 60. 


In the instrument, as actually constructed, the integral motion 
normal to the bar of a point 2’ in YP produced backwards, is recorded 
by means of a small wheel having its axis in the direction PQ. As Q 
describes any curve, the wheel partly rolls and partly slides over the 
plane of the paper on which the curve is drawn, and the rotation of 
the wheel is in exact proportion to the displacement of 2’ perpendicu- 
lar to its axis. The wheel is graduated, and has a fixed index for the 
record of partial revolutions ; the whole revolutions are recorded by a 
dial and counter. 


There is also an arrangement for varying the length PQ; this 
merely alters the scale of the record. 


A more compact proof can be given analytically. Taking rect- 
angular axes through O, let 6 and ¢ be the angles which OP and PQ 
make with the positive direction of the axis of a Putting 


OP=a, PQ=l, 


* This is of course not in general the same thing as the length of the path of R. 
L. I. 0. 16 
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the eoordinates of Q are 


x=acosO+lcosd, y=asin O+USiIN GP. .....-.eeeee (3) 
Hence 
x dy —y 8x = (a cos 6 + L cos ¢) (a cos 686 + Lcos ¢ 54) 
+(asin 6 +lsin ¢) (asin 6 86 +/sin ¢ d¢) 
=a? 86 + P dh + al cos (6 — 6) (80 + 8d) 
= 6 {a6 + Pp + alsin (¢ — 6)} 
4+ '2a6'cos (b.=.0) 00... swercedse<.bis-canenes (4) 


An infinitesimal displacement dc of any point & in PQ, estimated 
at right angles to PQ, may be regarded as made up of the displacement 
relative to P, and the resolved displacement of P. Hence, if Pk = 6, 


da = 0 8h + a COS (Pb — GB) OO. wc. cece eeee evens (5) 
Hence 
4 (a dy — y 8x) = 48 {6 +1(1—b) $+ al sin (fp —6)} 
PEO, wareccasctee edtact Seas Sareeneee (6) 


It follows that, if Q describes a complete cireuit such that 6 and b 
return to their initial values, 


1 faody —y dar) = (ldo. 6...sccrwassnosser ant (7) 


The expression on the left hand is then equal to the area included 
within the circuit, by Art. 101 (7). 


105. Volumes of Solids. 


It is impossible to give a general definition of the ‘ volume,’ 
even of a solid bounded wholly by plane faces, without introducing, 
in one form or another, the notion of a ‘limiting value.’ 


It may, indeed, be proved by Euclidean methods that two 
rectangular parallelepipeds are to one another in the ratio com- 
pounded of the ratios, each to each, of three concurrent edges of 
the one to three concurrent edges of the other; and, more 
generally, that two prisms are to one another in the ratio com- 
pounded of the ratio of their altitudes and the ratio of their 
bases. In this way we may define the ratio of any prism to that 
of the unit cube. 


But it is not in general possible to dissect a given polyhedron 
into a finite number of prisms. The simplest general mode of 
dissection 1s into pyramids having a common vertex at some 
internal point O, and the faces of the polyhedron as their bases. 
And the volume of a pyramid cannot be compared with that of a 
prism without having recourse to the notion of a limiting value. 
A triangular prism may, indeed, be dissected into three pyramids 
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of equal altitude standing on equal bases (Euc. xu. 7); but we 
cannot prove these pyramids equal to one another except by a 
process which involves the consideration of infinitesimal elements 
(Kuce. x11. 5). 


A general definition of the volume of a solid bounded by any 
surfaces, plane or curved, may be framed similar to that of the 
area of a plane figure (Art. 99). It is always possible to construct 
two figures, built up of prisms, such that one figure includes, and 
the other is included by, the given solid, and that the difference 
between their volumes admits of being made as small as we please. 
The limiting value to which the volume of either of these figures 
tends, as the difference between them is indefinitely diminished, 
is adopted as the definition of the ‘volume’ of the given solid. 
We may easily satisfy ourselves, as before, that this limiting value 
is unique. 


The volume of any cylinder (right or oblique), with plane 
parallel ends, is equal to the product of the area of either end into 
the perpendicular distance between the two ends. For we may 
construct an including, and also an included, prismatic figure, 
whose bases are polygons respectively including, and included by, 
the base of the cylinder. The above statement is true of each of 
these figures, and therefore in the limit it is true of the cylinder. 
Thus the volume of a circular cylinder is wa*h, where a is the 
radius of the base, and / is the altitude. 


Having found the volume of a cylinder with parallel plane 
ends, we are at liberty, if we find it convenient, to use such 
cylinders, in place of prisms, to build up the accessory figures 
employed in the general definition given above. The limit finally 
obtained in either way must evidently be the same. 


106. General expression for the Volume of any Solid. 


The axis of w being drawn in any convenient direction, let the 
area of the section of the solid by a plane perpendicular to this 
axis, at a distance w from the origin, be f(a). If we draw a 
system of planes perpendicular to a, at intervals dz, it is evident 
that the required volume will be the limit of the sum 


Di 08 eld ak nto eee pen Ae ee (1) 


since each element of this sum represents the volume of a cylinder 
of height 6 and base f(z). Hence the volume will be given by 


1B CGE ai Oe (2) 


taken between suitable limits of a. 
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Hx. 1. Thus, in the case of a cone (or a pyramid), right or oblique, 
on any base, we take the origin O at the vertex, and the axis of # per- 


pendicular to the base. If A be the area of the base, and d the alti- 
tude, the area of a section at a distance x from O will be 


f (a= (j) 4 Pe em (3) 


since similar areas are proportional to the squares on corresponding 
lines. Hence the volume, being equal to 


4 A I si doi, rab Adee A ee (4) 
is one-third the altitude into the area of the base. 
Ex. 2. The volume of a tetrahedron is 
thaa’ sin a, 


where a, a’ are any pair of opposite edges, 4 their shortest distance, 
and a the angle between their directions. 


Fig. 61. 


Divide the tetrahedron into lamin by planes parallel to the edges 
a, a, and therefore perpendicular to the shortest distance h. It is 
evident, on reference to Vig. 61, that the section made by a plane of 
the system at a distance a from the edge a is a parallelogram whose 
sides are 
h-«x 

a. 


my; 


‘ 


x 
z°% and 
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and whose area is therefore 


<> & (ha) sin a, 


aa. h 
Hence the volume =F, sin «| x (h — 2) do, 
v 0 
which reduces to the value given above. 


107. Solids of Revolution. 
Let the equation of the generating curve be 


Ay mt) se ah gee EAA RE (1) 


the axis of x being that of symmetry, and let the solid be bounded 
by plane ends perpendicular to # In this case, the area f(a), 
being that of a circle of radius y, is wy% Hence the required 
volume is 


taken between proper limits. Each element of the sum, of which 
this integral is the limit, represents, in fact, the volume of a 
circular plate of thickness da and area 7ry?. 


Ee. 1. The equation of a circle, referred to a point on its circum- 


ference as origin, is 
Vt Sk (OX, Seach) Wier Pre. Rome Bras eee eee (3) 


Hence the volume of a segment of a sphere, of height A, is 


h h 

=| x (2a — %) da =m [act 32 

0 0 
mh (Gh), vosewwesss saetantee (4) 


a being the radius of the sphere. For the complete sphere, we have 
h= 2a, and the volume is $7a’, or two-thirds the volume (7a? x 2a) of 
the circumscribed circular cylinder. 


Ex. 2. The volume of a segment, of height h, of the paraboloid 
generated by the revolution of the curve 


about the axis of a, is 
h h 
tg i “yde = 4ra Ea 0) Ie ERE ERE TOTE (6) 
0 0 


If 6 be the radius of the base, we have 6?=4ah. Hence the volume is 
inb®.h, or one-half that of the cylinder of the same height on the same 
base. 
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Ex: 3. To find the volume of the ‘anchor-ring,’ or ‘tore,’ generated 
by the revolution of the circle 
geo 6 Re) ike i'n oe Pee RES cpa AC (7) 
where a> 0, about the axis of a See Fig. 66, p. 256. 


For each value of « between + d we have two values of y, say Y,, Yo} 
viz. 


yi=art+ f/(C—#), ys=a—/(P—a). ......0 Pre) 
The area of a section of the ring by a plane perpendicular to x is 
therefore 
Yo = TY gt = AO | (OPO) Pe vasdecarsronscgsess (9) 


and the required volume is 


7) 
dea i N08 = 29) doe = 2 OBS oe ceesesesseaees (10) 
-) 
by Art. 96, Ex. 5. 


This is the same as the volume of a cylinder whose section (7b?) is 
equal to that of the ring, and whose length (27@) is equal to the cireum- 
ference of the circle described by the centre of the generating circle. 


108. Some related Cases. 


We give some further examples of the general formula (2) of 
Art. 106. 


fu. 1. The section of the elliptic paraboloid 
oy 
by a plane x = const. is an ellipse of semi-axes ,/(2px) and ,/(2qa), and 
therefore of area 27,/(pq) #. Hence the volume of the segment cut off 
by the plane w =A is 
h 
2m (pq) | 6 dha = (90) Be esssseeeesseen (2) 


This is one-half the volume of a cylinder of the same height 4 on the 
same elliptic base. 


Lx. 2, In the ellipsoid 


the section by a plane w= const. is an ellipse of semi-axes 


» /(1-5) al e/(1-3), eee (4) 


and therefore of area mee a aeemtd ener te ee nee (5) 
a 
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The volume included between any two planes perpendicular to x 


therefore 
hie 
= abe [(1-5) See ee ek (6) 


taken between the proper limits of x For the whole volume the limits 
of & are+a, and the result is 4rabe. 


109. Simpson’s Rule. 


Most of the preceding results are virtually included in a 
general formula applicable to all cases where the area of the 
section by a plane. perpendicular to # is a quadratic function of «. 


The volume included between two parallel planes can then be 
simply expressed in terms of the areas of the sections made b 
these planes, of the section half-way between them, and of the 
interval (2h) between the two extreme planes. 


Since the form of a quadratic function is not altered by the 
addition of a constant to x, we may conveniently take the origin 
in the middle section. Putting 


FG) SAE Be sae NI: (1) 
h 
oie | Fey daa DAAC AN ca ee (2) 
ae 


Denoting the areas of the sections z=—h, «=0, e=h by S,, &, 
S;, respectively, we have 


He Bhs Sa = Sp A Bh Ce = Be) 
h 
whence | Lf (@) d= Yh (Si + 48, + 8), cessersesee (4) 


which gives the rule referred to. We may interpret this as 
expressing that the ‘mean’ section is 


te ( SIMA SEIS inca Pe As (5) 


It is easily seen that the addition of a term Da’ in (1) would 
make no difference to the form of (4). The result is thus extended 
to the case where f(z) is of the third degree. 


The formula (1) is obviously applicable to the case of a cone, 
pyramid, or sphere, and also to the case of a paraboloid, ellipsoid, or 
hyperboloid, provided the bounding sections be perpendicular to a 
principal axis. The student who is familiar with the theory of surfaces 
of the second degree will easily convince himself, moreover, that the 
latter condition is not essential. 
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Another case coming under the present rule is that of a solid 
- bounded by two parallel plane poly- 

gonal faces and by plane lateral 

faces which are triangles or trape- 

ziums. We may even include the 

case where some or all of the lateral 

faces are curved surfaces (hyper- 

bolic paraboloids) generated by 

straight lines moving parallel to 

the planes of the polygons, and 

each intersecting two straight lines ee 
each of which joins a vertex of one 

polygon to a vertex of the other Fig. 62. 

(see Fig. 63). 


Fig. 63. 


And since the number of sides in each polygonal face may be in- 
creased indefinitely, the rule will also apply to a solid bounded by any 
two plane parallel faces and by a curved surface genevated by a straight 
line which meets always the perimeters of those faces. 

Ex. 1. To find the volume of a frustum of a right circular cone. 


If a, b be the radii of the two plane ends, that of the middle 
section will be }(a+6). Hence 


S,=7a*, Sy=4r(a+6)3, Sp= bi 
The volume is therefore 
AOR OD A Oy. coaite en eosacdeeea acest (6) 
if h be the height of the frustum. 


Ha, 2, A cylindrical hole of radius 6 is bored centrally through a 
solid sphere of radius a; to find the volume which remains. 
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Here S, = 0, Ss Fe (e — b?), Sys (3 


The mean section is therefore 27 (a®— 6). The length of the hole is 
2,/(a? — 6°). The required volume is therefore 


a) tall sidertarseciest vases: (7) 


110. Rectification of Curved Lines. 


The perimeter of a rectilinear figure is the length obtained by 
placing end to end in succession, in a straight line, lengths equal 
to the respective sides of the figure. 


But since a curved line, however short, cannot be superposed 
on any portion of a straight line, we require some definition of 
what is to be understood by the ‘length’ of a curve. The definition 
usually adopted is that it is the limit to which the perimeter of 
an inscribed polygon tends as the lengths of the sides are indefi- 
nitely diminished. It is assumed that the gradieut of the curve 
is continuous, except possibly at isolated points; «¢. that the 
mutual inclination of the tangents at two adjacent points P, Q 
can be made as small as we please by taking Q sufficiently near 
to P. It will appear that, under proper conditions, the above 
limit is unique; and it can also be shewn that it coincides with 
the corresponding limit for a circumscribed polygon. 


If (a, y) and (x + dx, y + dy) be the rectangular coordinates of 
two adjacent points P, Q on a curve, the length of the chord 
PQ is 

Vv {(d2)? + (8y)?}. 


It has been shewn, in Art. 56, that if y and dy/dw be finite and 
continuous, the ratio dy/da is equal to the value of the derived 
function dy/da for some point of the curve between P and Q. 
Hence with a properly chosen value of dy/dx, we have 


rq=,/{a +(%) 


The limiting value of the perimeter of the inscribed polygon is 


therefore 
[Jp ie (a4) eos Maree Seca encase ahs (1) 


taken between proper limits of « The fact that this limiting 
value is unique has been established in Art. 90. 


If « be regarded as a function of y, the corresponding formula is 


| Mi; {i fe (=) EL eee (2) 
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If we denote by s the are of the curve measured from some 
arbitrary point (#), and if as in Art. 60, we put dy/d« = tan y, the 
formula (1) becomes 


s=| sec yp de. PRekea ds ut sense (3) 


1 @& 


There is of course a similar transformation of the formula (2). 
Ha. 1. In the catenary 
y =e cosh = ss alums bas usa wa nan ore (4) 


: c 
we have [./{ “t (S)} py eae + sinh? =) dx 
dx: @ 


a z xu 
= [cosh = dar =esinh ©. 
C C 


Since this vanishes with a, the arc (s) measured from the lowest point 
is given by 


s =e sinh ~ REO rr er (5) 


Ex. 2. In the parabola 
if AOE <aiss sidusies wes Cane Sanne (6) 


we have [Jt + (fy de=[/(==*) UNG Se ethares (7) 


This may be integrated by the method of Art. 76, first rationalizing the 
numerator, or we may put 
x =a sinh? u, 


and obtain 2a | cosh? udu =a Ja + cosh 2w) du 


= 0 (+ 3 sinh 2eb)e 00.60... cneaseven (8) 


Since w vanishes with a, this gives the length of the arc measured from 
the vertex. 


For example, at the end of the latus-rectum we have 
sinhw=1, coshw=,/2, uw=log(1+ ,/2), 
whence we find that the length of the are up to this point is 
a {log (1 + ,/2) + ,/2} = 22964. 


111. Generalized Formule. 


It is a consequence of the definition above given that any 
infinitely small arc PQ of a curve is ultimately in a ratio of 
equality to the chord PQ. 
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For a formal proof of this theorem, which is a generalization of that 
of Art. 22, 2°, let PP, P,P,, ..., Pa+@ be the sides of an open polygon 
inscribed in the are, and let «4, «&, ..., & be the angles (positive or 
negative) which they respectively make with the chord PQ. It is 
obvious that 


BO RIE td Petco POs, nto nsneaneceuart (1) 
On the other hand 
PQ =PP, cose, + P; P, cos e+... + P,_1Q cos €, 
Brad Ete eeh wk yt eect 2 ge SyO)), COR, oo yan uae haniste -OEee (2) 


where ¢ is the greatest in absolute value of the angles ¢, «, ...¢,. The 
ratio 
PQ : 
yO IED I OE eked Sa 8 Met aaa alas (3) 


therefore lies between 1 and cose. Since the chords PP,, P,P,,..., 
P,,-1Q, a8 well as PQ, are parallel to tangents to the arcs at points 
between their respective extremities, it follows from the continuity 
of the gradient that |«| can be made as small as we please by taking 
Q sufiiciently near to P, The limiting value of the ratio (3) is therefore 
unity. 


This may be verified immediately by differentiating the formula (3) 
of the preceding Art. with respect to the upper limit (a) of the integral. 
We thus find 

“408 
lim Sp 7 SOC He err tte ttettseeeseens (4) 


Since, when Q is taken infinitely near to P, sec w is the limiting value 
of the ratio of the chord PQ to dx, we have, ultimately, 


The above principle leads to several important formule. In the 
first place, if the coordinates a, y of any point P on the curve 
be regarded as functions of the are s, we have, in Fig. 19, p. 45, 


_PR_ da $s : _QR sy 3s 
cos YVPR = PQ 3s PQ’ sinQPR = PQ = 3s PQ’ 
d theref -%, snp (6 
and therefore cos af = aa vv dg (cs ) 


It tollows that 
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Again, if «, y be functions of ae other variable ¢, we have 


rom o/h +B) 


and therefore lim a () + f a 


or _ JB) +( cals sia ats taegeles abe: (8) 
Hence . s=[,/\(F) (G) + (SE) at er oe (9) 


This may be regarded as a ia) of Art. 110 (1). The 
formula referred to was obtained on the supposition that there is 
only one value of y for each value of x, within the arc considered. 
The result (9) is free from this restriction ; all that is essential is 
that as ¢ increases, the point P should describe the curve con- 
tinuously. 


In the same way, the formule (6) may os taken to apply to 
any rectifiable curve, provided we understand by y the angle 
which the tangent, drawn in the direction of s increasing, makes 
with the positive direction of the axis of a. 


The formule (8) and (9) have an obvious interpretation in Dynamics. 
If «, y be the rectangular coordinates of a moving point, regarded as 
functions of the time ¢, then dx/dt and dy/dt are the component velocities 
parallel to the coordinate axes, and if v be the actual velocity, we have 


v= Re {(G) + (2)} Sheed Shee (10) 


The formule (8), (9) are thus equivalent to 


ds ; 
apn es a= [ods ay eee (11) 
Ex. In the ellipse 

Y= ORIN De YO COO ws eseter ee (12) 


GS Ara (UG \ Ge re Ae 
we have (a) = a + 4) =a’ cos’ h + b’ sin’? d 


=a? (1 —e?sin? ¢), 


where e is the eccentricity. Hence the are s, measured from the 
extremity of the minor axis, is 


s=a [JC Paint d) dos taka ee (13) 
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This cannot be expressed (in a finite form) in terms of the ordinary 
functions of Mathematics. The integral is called an‘ ‘elliptic integral 
of the second kind,’ and is denoted by # (e, $). It may be regarded as 
a known function, having been tabulated by Legendre*. The whole 
perimeter of the ellipse is expressed by 


4a ip DRE tat 6) iwi ke ee, cies (14) 


The integral in this expression is denoted by # (e, 47), or more shortly 
by £,(e). It is called a ‘complete’ elliptic integral of the second kindt. 
The quantity ¢ is called the ‘modulus’ of the integral. 


For the calculation of the integral (14) by means of a series see 
Art. 180. 


112. Arcs referred to Polar Coordinates. 
Let OP, OP’ be two consecutive radu of the curve, and let 
PN be drawn perpendicular to OP’. If we write 
OP=r, OP =r+oér, 2POP' =e, 


then, as in Art. 63, PN will differ from 730, and NP’ from 8r, by 
quantities which are infinitely small in comparison with PN, NP’ 
respectively. Hence PP’, or /(PN?+ NP”), is ultimately in a 
ratio of equality to 


w/{r? (80)? + (87). 
It follows that, if @ be the independent variable, 
rT nae ae ar? 
3p = lim “sy = 4/1 (Fa) tamsiesaicia’eyy-t (1) 


and therefore 


= eS \n+ (qa) | Ae ee OSS (2) 


provided the integral be taken between the appropriate limits of 0. 


If r and @ be given as functions of an independent variable ¢, 


we have 
ie ese dr\?_, (a6\? 
G = lim= = i) + ee ie (3) 


* Traité des Fonctions Elliptiques (1826). 
+ The elliptic integral of the ‘ first kind’ is 


) dp 
0 /(1-e* sin? ) 


and is denoted by F(e, ¢). The corresponding ‘complete’ integral (with 4m as the 
upper limit) is denoted by F; (e). 
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8 = [GD + Yr (=) Oh) at ccse eae (4) 


which includes (2) as a particular case. 


and-therefore 


Fie. 64. 


Again, if r, 8 be regarded as functions of the arc s, and if ¢ 
denote the angle which the tangent-line, drawn in the direction of 
s increasing, makes with the positive direction of the radius vector, 
we have 


re ss : aye 
cos VP'P = a sin NP'P = Fp 
and therefore, in the limit, 
dr ‘ dé 
cos 6 = =, sin p=r —. Ree ee (5) 


These results, again, have a dynamical illustration. If v denote the 
velocity of a moving point, the component velocities along the trans- 
verse to the radius are 

. drds dr 
Ve ae gemrae: 


NEL Sereda ae 6 
rdéds_ rdé | oi 


and ® BUT sarap a 


respectively ; and the formula (4) is equivalent to 


8 =| vat, MA Cr here (7) 


as before. 


113. Areas of Surfaces of Revolution. 

To frame a general definition of the area of a curved surface, 
and to prove that the area so defined has a determinate value, is 
a matter of some nicety. We shall here only consider the case of 
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a surface of revolution limited (if at all) by planes perpendicular 
to the axis. 


We begin with the circular cylinder. The curved surface may 
be defined as the limiting value of the sum of the areas of the 
lateral faces of an inscribed prism. These faces have all the same 
length, and their sum is equal to this common length multiplied 
by the perimeter of the cross-section of the prism. In the limit 
this perimeter becomes the perimeter of the cylinder. Hence the 
curved surface of a right cylinder of radius a and height h is 27rah. 


Take next the surface of a right cone included between two 
planes perpendicular to the axis. . We can inscribe in this a frus- 
tum of a pyramid, whose bases are similar and similarly situated 
regular polygons, inscribed in the two bounding circles. The curved 
surface in question may be defined 
as the limit of the lateral area of Q 
this frustum. This area is made 
up of anumber of trapeziums having 
a common altitude, viz. the perpen- 
diculardistance between their parallel 
sides, and is therefore equal to this 
common altitude multiplied by the 
arithmetic mean of the perimeters 
of the two polygons. In the limit, 
these perimeters become the circum- 
ferences of the bounding circles, and 
the common altitude becomes the 
length of a generating line of the 
cone included between these circles. 
In other words, the curved surface Q’ 
generated by the revolution of a Fig. 65. 
straight line PQ about any axis in 
the same plane with it is equal to PQ multiplied by the arithmetic 
mean of the circumferences of the circles described by P and Q. 
This is the same as the product of PQ into the circumference of 
the circle described by its middle point. 


Next consider the surface generated by the revolution of any 


are of a curve 
TERM CY Roce eone oa hr Oe rere (1) 


about the axis of z. Taking any number of points in this are, and 
joining them by straight lines, we obtain an open polygon; the 
curved surface is then defined as the limiting value to which the 
sum of the areas described by the sides of the polygon tends, when 
the lengths of the sides are indefinitely diminished. Hence if 
PQ be the chord of any element és of the generating curve, and 
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y the ordinate of the middle point of PQ, the curved surface is 
the limiting value of the sum }(27y.PQ). Ultimately, PQ is in 
a ratio of equality to 6s, and y may be taken to be the ordinate of 
the curve; the surface is then equal to the limiting value of 
27d (y. 6s), that is, to 


taken over the proper range of s. 


Fx. 1. In the case of the sphere the coordinates of any point of 
the generating curve may be written 


z=acosé, y=asin$, 
’ whence BI GO = Ge awedn wena. scscniae<aremperree (4) 


Hence the surface of a zone bounded by planes perpendicular to x is 


@, 
20a? | sin 6d = 27a? (cos 6, — cos 6) 


6, 
= Dad (ay Fa) etna Sean dace ee (5) 


where the suffixes refer to the bounding circles. Hence the zone is 
equal in area to the corresponding zone of a circumscribing cylinder 
having its axis perpendicular to the planes of the bounding circles, 
In particular, the whole surface of the sphere is 27a. 2a, or 47a”. 


Ex. 2. To find the surface of the ring generated by the revolution 
of a circle of radius b about a line in its plane at a distance a from its 
centre, we may put 


=bsind, y=a—bcosd, ds/d0=b, ............ (6) 


x’ 12) Xx 
Fig. 66. 
and obtain 2 | yas = 27b [(a = 6 6080) D 02 Lee ee eeae (7) 


The limits of 6 being 0 and 27, the result is 27b x 2a, which is equal 
to the curved surface of a right cylinder of radius 6 and length (27a) 
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ae to the circumference described by the centre of the generating 
circle, : 


a Hx. 3. To find the surface generated by the revolution of the 
ellipse 


ee SAN Ay =U CORDS date cn cohen tes mnths (8) 


about the major axis, we have 


2m [yds = anf y ae 


= Inab / (1 = # sin®$) d(sin 4), .ccccceese0e- (9) 
Py Art 111.> Jiowe put. 2¢ sind = 81 Oy. 0s. sco cncsbuden dnc doontouns (10) 
this 
2rab b. 
= ms Joost do =" (Ossi GFeSS O yects. ees. (11) 


To find the whole surface we take this between the limits ¢=¥ 41, 
or@?=Fsin—e. The result is 


Qrab 


{sin-te + e,/(1— e)}, 


sin-le 


or Qarb? + Vrrab ——. oor eeeeccceeseccneces (12) 


ee 
By a similar process we find, for the surface generated by the revo- 


lution of the ellipse about its minor axis, the value 


Qrab 


ae {sinh-?e’ +e’,/(1 + e”)}, 


where e’ = ,/(a? — 6°)/6, or 
sinh ée’ 


Qra®+ Qrab a t eevee cioosecncveseves (13) 
This may also be put into the form 
1 l+e 
2ra? + 7b’. : log Toe) ses (14) 


114. Approximate Integration. 


Various methods have been devised for finding an approximate 
value of a definite integral, when the indefinite integral of the 
function involved cannot be obtained. Yor brevity of statement, 
we will consider the problem in its geometrical form; viz. it is 
required to find an approximate value of the area included between 
a given curve, the axis of x, and two given ordinates. 


I, 120; 17 
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The methods referred to all consist in substituting for the 
actual curve another which shall follow the same course more or 
less closely, whilst it is represented by a function of an easily 
integrable character. 


The simplest, and roughest, mode is to draw n equidistant 
ordinates of the curve, and to join their extremities by straight 
lines. The required area is thus replaced by the sum of a series 
of trapeziums. If h be the distance between consecutive ordinates, 
and %, Ye,-++> Yn the lengths of the ordinates, the sum of the 
trapezlums 1s 


a(% t+ y)h+d(yot ys)h+ weet 4 (Yn—2 I: Ynayh+43 (Yn +Yn)h 


that is, we add to the arithmetic mean of the first and last ordinates 
the sum of the intervening ordinates, and multiply the result by 
the common interval A. 


The value thus obtained will obviously be in excess if the curve 
is convex to the axis of «, and in defect in the opposite case. 


Y 


UN 


Fig. 67. 


Another method, originally given by Newton and Cotes*, is to 
assume for y a rational integral expression of degree n — 1, thus 


y= At Aye t+ Aya + 20. + Ag 8", coscceseees (2) 


* See the latier’s tract De Methodo Differentiali, printed as a supplement to th 
Harmonia Mensurarum, Cambridge, 1722. : . y 


114] GEOMETRICAL APPLICATIONS 259 


and to determine the coefficients A,,A.,...A,_, 80 that, for then ae 
distant values of w, y shall have the prescribed values y;, Y2, ---, Yn: 
The area is then given by 


[ yaw, = A,@+ $A, +44, +... $2 Ansa soo) 


taken between proper limits of z. 


Thus, in the case of three equidistant ordinates, taking the 
origin at the foot of the middle ordinate, we assume 


2 
peda al?): een Oe ex (4) 
with the conditions that 


Co ate Fae ss 
for c= —h, OR; 
respectively. These give 
A,—A,+A,=H%, Ap=y%, As+tA:+A,=4Ys, .«..(6) 
so that 
A,=%, ies 1), As=$(Y+Ys— 2yn). «....(7) 


Hence 8 dx =2(A,+4A4,)h 
—h 


=$(Yrt 4Yot Ys) he veerereerrrrees (8) 
Cf. Art. 109. 


The method here employed is equivalent to replacing the 
actual curve by an arc of a parabola having its axis vertical; and 
the result represents the difference between the trapezium 


2 (ti + Ys) 2h 
and the parabolic segment 
B12 G+ Ys) — ys}. 2h; 
see Art. 100, Ex. 3. 


In the case of four equidistant ordinates a similar process 
leads to the formula 


BUS Bilger OYg A Ya) Ds» vanes acmese rset sn (9) 
whilst for jwe ordinates we get 
Z5 (Ty. + B2y_ + 12yg 4+ B2y¢4 Tye) he vcreceees (10) 


17—2 
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With an increasing number of ordinates the coefficients in 
this method become more and more unwieldy*. A simple, but 
generally less accurate, rule was devised by Simpsont. Taking 
an odd number of ordinates, the areas between alternate ordinates, 
beginning with the first, are calculated from the ‘ parabolic’ 
formula (8), and the results added. We thus obtain 
$ (Ys a Ay, We Ys 

ate Uerats Ay, sta Us 
+ Ys + 446 + Yr 


+ Yon + Aaa, Se Yona} h 
=4 (Yr + Yonar) +2 (Yat Yost oo + Yona) +4 (Yat Yat +» + Yon) R. 


That is, we take the sum of the first and last ordinates, twice the 
sum of the intervening odd ordinates, and four times the sum of 
the even ordinates, and multiply one-third the aggregate thus 
obtained by the common interval h. 


Ex. To calculate the value of z from the formula 


1 laa 
pee da 


o L+a® 
Dividing the range into 10 equal intervals, so that h=-1, we find 
a a= D Yy = °9900990, ¥, = '9615385, 
ya='9174312, _ y, = 8620690, 
Ys = 8000000, Y, = "13852941, 
Yg = 6711409, Yo = 6097561. 
aed, Y= '0524862, 
Hence Wt Yy = 15, 
Ys + Ys t+ Yr + Yo = 3°:1686577, 
Yo + Yat Yo + Yet Yro = 3'9311573. 
The formula (11) then gives 
dm = gly (15 + 63373154 + 15-7246292) 
="( 800981, 
* The coefficients for the cases n=3, 4, 5, ...11, were calculated by Cotes; gee 


also Bertrand, Calcul Intégral, Art. 363. 
+ Mathematical Dissertations (1743). 
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whence, retaining only seven figures, 
mw = 3'141593, 
This is correct to the last figure. 
The formula (1) would have given 
dar = "78498150, w=3:139926, 
which is too small by about one part in 2000. 


115. Mean Values. 


Deb ray Gosces os Yn be the values of a function ¢ (x) corre- 
sponding to n equidistant values of’# distributed over the range 
b— a, say to the values of # which mark the middle points of the 
n equal intervals (h) into which this range may be subdivided. 
The limiting value to which the arithmetic mean 


1 
7 Yat Yat ove + Yn) ISP eKarene isp ce) viisiele, v6 6) aia leiee ib) 
tends, as is indefinitely increased, is called the ‘mean value’ of 
the function over the range b —a. 
Since h =(b—a)/n, the expression (1) may be written 


Yih + Yoh +... +Ynh 
b-—a 


2 


and the limiting value of this for n >0,h—0, is 


[¢()de 
fgalkin: vane (2) 


In the geometrical representation the mean value is the alti- 
tude of the rectangle on base b—a whose area is equal to that 
included between the curve y=¢(«), the extreme ordinates, and 
the axis of See Fig. 49, p. 210. 


The theorem of Art. 91, 3° may now be stated as follows: 
The mean value of a continuous function, over any range of the 
independent variable, is equal to the value of the function for 
some value of the independent variable within the range. 


The various formule of Art. 114 may be interpreted as giving 
approximate expressions for the mean value of a function, over 
a given range, in terms of a series of values of the function taken 
at equidistant intervals covering the range. For example, in 
terms of three and of four such values, the mean values, as given 
by Cotes’ method, are 


(p+ 4y2+ ys) and § (yt 342+ 3Y3+ Ys), 
respectively. 
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In applying the conception of a mean value it is essential to have 
a clear understanding as to what is the independent variable to which 
(in the first instance) equal increments are given. Thus, in the case 
of a particle descending with a constant acceleration g, the mean value 
of the velocity in any interval of time ¢, from rest is 


le eae 
- | vdt= 5 | gidt =4gt, 5 
h J0 ty Jo 

ze. it is one-half the final velocity. Butif we seek the mean velocity 
for equal infinitesimal increments of the space (s), we have, since 
v= 298, 


a.e. it is two-thirds the final velocity. 


Eu. i. The mean value of sin @ for equidistant intervals of 0 
ranging from (0 to 7 is 


1 Q 
- | gin 000 =~ = "6866. c.f asia. cmen (3) 
T . 7 


0 


Hence the mean value of the ordinates of a semicircle of radius a, 
drawn through equidistant points of the are, is -6366a. 


If the ordinates had been drawn through equidistant points on the 


diameter, the mean value would have been 


noe pee ie 2 
| M(at—a8) de= ha |" cost 6d0 = Bray oe... (4) 
a f= 3 


2h Pe 


or ‘7854a. It is easily seen & priori why this latter mean should be 
the greater. 


Ke, 2, A disk has the form of a very flat ellipsoid of revolution. 
To find the ratio of its mean thickness to the thickness at the centre. 


If a be the radius, the ratio of the thickness at a distance 7 from 
the centre to that at the centre is 


Hx. 3. If the density p of a sphere be a function of the distance 
from the centre, taking as the element of volume 


sV=8 ($77") = 4a77 67, 


115-116 | GEOMETRICAL APPLICATIONS 263 


the mean density is 
be a sid tek Be 
p= tn ff prdr + 47ae= - (| (CUR ORME cr (7) 


if a be the external radius. 


Thus, if po", the mean density is 3/(m + 3) of the density at the 
surface. 


Again, assuming that in the Earth 


9? 
% p=p(1-k-5), Ret eae (8) 
we find P= pail) = 2 (las Spy po ttsataeeees wsnece (9) 


where p, is the density at the surface (r=a). If the above law of 
density be applicable to the case of the Earth, then since p = 2p,, roughly, 
we infer that p,=Zp,, or the density at the centre is 3} times the density 
at the surface. 


116. Mean Centres of Geometrical Figures. 
The ‘mean centre’ (G, say) of a system of geometrical points 
(Gg Ga) Oe olla ae ap al inns Ba) rnb ee os dekates (1) 
may be defined as the point whose coordinates are 
> («) 
nae 


Seal > 
T= = (yt got ont n=. 


oie 
B= — (tit yt ove + On) = 


Since these relations are linear, and since transformations of 
Cartesian coordinates are effected by linear formule, it easily 
follows that the distance of G from any line is equal to the 
arithmetic mean of the distances of the given points from the 
line, these distances being taken of course with the proper signs 
according as they lie on one side of the line or the other. 


There is, in like manner, a mean centre of a plane curve, or of 
a plane area, whose distance from any line in the plane is the 
mean (in the sense of Art. 115) of the distances of the infinitesimal 
elements of the curve, or of the area, from the line. 


Thus, for a curve we have 


Pe eee ogy eas, ; 
Pay Y= Bis aA ee ae 
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and for an area 


@ = lim 


= (w6A) = = (ydA) (4) 
S (SA) ’ Sie es 


where 5A is an element of area. In the limit the summations 
take the form of integrals. 


y = lit 


Ex. 1. In the case of a circular are, if the origin be taken at the 
centre, and the axis of « along the medial line, we have y=0, by 
symmetry. Writing «=a cos 6, 63=add, 


ee a ed Spee sin a . 
B= 5 | 400s 0d0=""* a, wfeimtals relsistetereia te araiets (5) 


if 2a denote the angle which the whole are subtends at the centre. 
As o increases from an infinitely small value to 7, & decreases from 
ato 0. For the semicircle, we have a= $7, and 


) 
%=—a= ‘637 a. 
Tv 


Ex. 2. For the area of a segment of the parabola 


OP LOD «toa nt cameo Dene ase ee (6) 
bounded by the double ordinate «=h, we have 


h hs 
|, eyae [stax 
0 _ Jo 3 


£ = hy = ipace h = Sh. Poor cererereresrecees (7) 
i y dae | at dex 
0 0 


The notion of the mean centre can obviously be extended to 
three-dimensional figures, distances from a line being now replaced 
by distances from a plane. Thus in the case of a surface, we have 


>.(@OS) =e Agony. > (288) 
S (5S) ” y = lim ¥ (58) ° z= lim E55)’ cn() 
where 5S denotes an element of the surface. Similarly, for a 
volume, 


% = lim 


& (@OV) ore SY OV eee, eo) 
SOV) 77 am SGV ae = (5V) reer G5) 


where SV is an element of volume. 


@ = lim 


In the case of a surface, or a solid, of revolution the mean centre 
is evidently on the axis of symmetry, and if we take this as axis of 
x, we have only to calculate the value of z. If y be the ordinate 
of the generating curve, we put, in (8), 5S = 2ryds, this being 
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(Art. 118) the area of an annular element of surface, whose points 
are all at the same distance from the plane #=0. Hence 


 ju.2mryds jxyds 


= (iene se ee (10) 
Similarly, in (9) we put dV = wy*dz, and obtain 
- je. mydx  fayrdex (11) 
~~ ” Jryda ae fyrda oe Fee eee rrceeeerene 
Lx. 3. For a zone of a spherical surface, putting 
w=acos@, y=asin§, ds=ad8, «0.0.0.0... (12) 
8 ° 
ae. tl cos 6 sin ey, ae tees 
[sin add cos a —cos B 
= 4a (cos:a+ cos B) = 4 (a, + Wy), 6.... cease eee ees (13) 


if a, B be the limits of 6, and a, x the abscisse of the bounding circles. 
Hence the mean centre of the zone is on the axis, half-way between 
the planes of the bounding circles. 


For example, the mean centre of a hemispherical surface bisects 
the axial radius. 


These results might also have been inferred immediately from the 
equality of area of corresponding zones on the sphere and on an en- 
veloping cylinder (Art. 113, Ex. 1). 


Fiz, 4. In the case of a solid circular cone, the origin being at the 
vertex, the section varies as x’, so that 


if h be the altitude. 


Ex. 5. For the segment of an elliptic paraboloid 


cut off by a plane «=h, since the section varies as x, as in Art. 108, 
Ex. 1, we have 
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Ex, 6. For a hemisphere of radius a, putting y° = @ — a”, we have 


The same formula gives the position of the mean centre of the half 
of the ellipsoid 


which lies on the positive side of the plane yz, since /(«) in this case 
also varies as a?@— 2%. See Art. 108, Ex. 2. 


117. Theorems of Pappus. 


1° If an are of a plane curve revolve about an axis in its 
plane, not intersecting it, the surface generated is equal to the 
length of the arc multiplied by the length of the path of its mean 
centre. 


Let the axis of x coincide with the axis of rotation, and let y 
be the ordinate of the generating curve. The surface generated 
in a complete revolution is, by Art. 113, equal to 

2x fyds, 


the integration extending over the are. But if ¥ refer to the mean 
centre of the arc, we have 


5 = Was 
par ee 
by Art. 116. Hence 
Dacha cs = Dory TUS. maaan ean coeeee (1) 


which is the theorem. 


2°. Ifa plane area revolve about an axis in its plane, not 
intersecting it, the volume generated is equal to the area multiplied 
by the length of the path of its mean centre. 


If 5A be an element of the area, the volume generated in a 
complete revolution is 


lim & (27ry. 5A). 
But if ¥ refer to the centre of mass of the area, we have 


= (ySA) 
SOA). 


y=hm 
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by Art. 116. Hence . 
lim: & (ary . 6.4) = Qary x lim > (3A), «.......004. (2) 
which is the theorem *, 


The revolutions have been taken to be complete, but the 
restriction is obviously unessential. 


The theorems may be used, conversely, to find the mean centre 
of a plane arc, or of a plane area, when the surface, or the volume, 
generated by its revolution is known independently. See Ex. 3, 
below. 


Ex. 1. The ring generated by the revolution of a circle of radius } 
about a line in its own plane at a distance a from its centre. 


The surface is 2mb x 2a, = 42% ab ; 
and the volume is mb? x 2ra, = 27 ab. 
Cf. Art. 107, Ex. 3, and Art. 113, Ex. 2: 


Ex. 2. A segment of the parabola y? = 4a, bounded by the double 
ordinate «=h, revolves about this ordinate. 


If 2k be the length of the double ordinate, the area of the segment 
is ghk, by Art. 100; and the distance of its mean centre from the ordi- 
nate is 2h, by Art. SoG: Ex. 2. Hence the volume generated is 


shh x 4h =18.ah2h, 


Hx. 3. For a semicircular are revolving about the diameter joining 
its extremities, we have 
wa x 2ry = 4ra’, 


2 
whence = ao 


Again, for a semicircular area revolving about its bounding diameter, 
iL 2 a7,—4 3 
gre x Wry =F70*, 


4 
whence Y= 5 Ot. 
3a 


A similar calculation leads to a simple formula for the volume 
of a prism or a cylinder (of any form of cross-section) bounded by 
plane ends. 


In the first place we will suppose that one of the ends, which 
we will call the base, is perpendicular to the length. Let P be 
any point of the base, and let z be the length of the ordinate PP’ 


* These theorems are contained in a treatise on Mechanics by Pappus, who 
flourished at Alexandria about a.p. 300. They were given as new by Guldinus, 
de centro gravitatis (1635—1642). (Ball, History of Mathematics.) 
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drawn parallel to the length, to meet the opposite end in P’, and 
let Z be the ordinate of the centre of the oblique end. If 64, 64’ 
be corresponding elements of area at P and P’, we have 


my ee 8A) > (2.64) 

SGA) = S(SA) ’ 
since 6A, being the orthogonal projection of 6A’, is in a constant 
ratio to it. Hence the volume of the solid 


OHH Bre OMY Ome tie he (3) 


that is, it is equal to the area of the base multiplied by the ordinate 
of the mean centre of the opposite face. It is easily seen that this 
is the same as the ordinate drawn through the mean centre of the 
base. 


lim 


z=li 


A prism or a cylinder with both ends oblique may be regarded 
as the sum or as the difference of two prisms or cylinders each 
having one end perpendicular to the length. We infer that in all 
cases the volume is equal to the area of the cross-section multiphed 
by the distance between the mean centres of the two ends. 


Lx. 4. The volume of the wedge-shaped solid cut off from a right 
circular cylinder by a plane through the centre of the base, making an 
angle a with the plane of the base, is 


4 
gra’ x 3% tan a= $a tana; 
of, Art-.-118, Ex. 1. 


The theorems of Pappus may be generalized in various ways; 
but it may be sufficient here to state the following extension of the 
second theorem. 


If a plane area, constant or continuously variable, move about 
in any manner in space, but so that consecutive positions of the 
plane do not intersect within the area, the volume generated is 
equal to 


where S is the area, and do is the projection of an element of the 
locus of the mean centre of the area on the normal to the plane. If 
ds denote an element of this locus, and @ the angle between ds and 
the normal to the plane, the formula may also be written 


LS COS: OOS: ork muha ees eee (5) 


This theorem is the three-dimensional analogue of the pro- 
position of Art. 103, relating to the area swept over by a moving 
line. It is a simple corollary from the theorem above proved. 
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118. Multiple Integrals. 


This book deals mainly with functions of a single variable, and 
therefore, as regards the Integral Calculus, with problems which 
depend, or can be made to depend, upon a single integration. 
Multiple integrals occur however so frequently, as a matter of 
notation, in the physical applications of the subject, that it may 
be useful to give here a few explanations concerning them. We 
shall pass very lightly over theoretical points; what 1s wanting in 
this respect may be supplied by a proper adaptation of the method 
of Art. 90. 


Let z be a continuous and single-valued function of the inde- 
pendent variables w, y; say 


Bp w; ay Roa Dated Rawttevs Saunas ees (1) 


This may be interpreted, geometrically, as the equation of a surface 
(Art. 34). Take any finite region S in the plane ay, and let a 
eylindrical surface be generated by a straight line which meets 
always the perimeter of S, and is parallel to the axis of z We 
consider the volume (V) included between this cylinder, the plane 
xy, and the surface (1). See Fig. 68. 


74 


x 
Fig. 68. 
If the region S be divided into elements of area 6A,, 5A,, 
SA;, .--, and if 2, 2, 2, ... be ordinates of the surface (1) at 


arbitrarily chosen points within these elements, then, the coordinate 
axes being supposed rectangular, the sum 


ZOAgAeeOA AZO g ewe Wetilee coa ant (2) 
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will give us the total volume of a system of prisms, of altitudes 
2, 2g, 23, ..., Standing on the bases 6.4,, 6A,, 54;,..... And if the 
function (a, y) be subject to certain generally satisfied con- 
ditions*, the above sum will, when the dimensions of 6A,, 6As, 
5A,,... are taken infinitely small, tend to a unique limiting value, 
viz. the aforesaid volume V, 


If the subdivision of the region S.be made by lines drawn 
parallel to the axes of # and y, the elements 6A,, 642, 5A, ... are 
rectangular areas of the type*dzdy, and the sum (2) may be denoted 
by 

SD 708 OY 2 as cee eae (3) 
where the sign > is duplicated because the summation is 1n two 
dimensions. The limiting value of this sum is denoted by 


GTS Rear Sarre ee (4) 


and we have the formula 


VS ff Gy id yy ier eee (5) 


The expression on the right hand is called a ‘double integral’; it 
is of course not determinate unless the range of the variables 
x, y, as limited by the boundary of S, be specified. 


The volume V may, however, be obtained in another way. If 
f(a) denote the area of a section by a plane parallel to yz, whose 
abscissa is #, we have, by Art. 106, 


b 
ve | fain (6) 
where a, b are the extreme values of # belonging to the area S. 
But, by Art. 100, y 
B 
SOV= | ati eee ee (7) 


where a, 8 are the extreme values of y in the section f(x), and are 
therefore in general functions of # Hence we have 


aT ) 
v=/ 4] $ (0 y) Ay} da, oor cce sree (8) 
or, as it is more usually written, 
b PB 
Ve | | Py) deed. ...escrrrssseeree (9)+ 


* The already stipulated condition of continuity is sufficient, but the proof is 
simplified if we introduce the additional condition that @(#, y) shall have only 
a finite number of maxima and minima within any finite area of the plane ay. 
Cf. Art. 90. 

+ The first | refers to the dw, and the second to the dy. ‘here is not absolute 
uniformity of usage, however, on this point. 
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If the limits of both integrations be constants, @.e. if the region 
S take the form of a rectangle having its sides parallel to wand y, 
the volume V is expressed also by 


| i \[-¢ (% y) da} ee apr aoe ee (10) 


and we may assert that 


{ ['s (a, y) dady a {$ (a, y) dy da. ......0. (11) 


This is illustrated by Fig. 23, p. 63. In other cases the limits 
of the respective integrations require to be adjusted when we invert 
the order. 


The above explanations have been clothed in a geometrical 
form, but this is not of the essence of the matter. The same 
principles are involved, for example, in the calculation of the mass 
of a plane lamina, having given the density at any point (a, ¥) of 
it, and in many other physical problems. 


Another mode of decomposition of the area 8 is often useful. 
Taking polar coordinates 7, @ in the plane wy, we may divide the 
area into quasi-rectangular elements by means of concentric circles 
and radii. The area of any one of these elements may be denoted 
by ré0. dr, if r be the arithmetic mean of the radi of the two 
curved sides. The formula (8) is then replaced by 


VE IOO UTS casire presses opened cas (12) 
where z is supposed given as a function of r and @. 


After what precedes, the meaning of a ‘ triple-integral,’ 
(Whoa, Zar dyaZ,  ciceckecoss san oes (13) 


will not require much development. Ifa finite region & be divided 
into rectangular elements dadydz by planes parallel to the coordi- 
nate axes, and if we multiply the volume of each of these elements 
by the value of the function ¢ (a, y, 2) at some arbitrarily chosen 
point of it, the expression (13) is used to denote the limiting value 
to which (under certain conditions) the sum of the products tends 
when the dimensions of the elements are infinitely small. The same 
limiting value may be obtained by a succession of three simple 
integrations, thus 


PAP (fete 92rd) a yr 


where the integration is with respect to z between the limits a and 
b, which are in general functions of # and y, then with respect to 
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y between the limits a and 8, which are in general functions of a, 
and finally with respect to « between the limits a and b. If the 
limits of integration be all constants, they are unchanged when the 
order of integration is varied. 


As an example, consider the determination of the mass of a 
solid, whose density is a function of a, y, z 


Ea.1. To find the volume of the wedge included between the plane 
=0, the cylinder 
Be EEE Oy oso art tae aaa yee (15) 


and the part of the plane z= tana for which z is positive. 


2) 
We have [feteay = tan af ies - BACUY. « Peesasent (16) 
V (? - 2?) 


The integration with respect to y gives 


WW @-2) 
x =e (Cn 
: Y|_ a/ (a? — 2) v( 


We then have 
ile 2a ./ (a? — 22) dx = |- 3 (v— a2)? ie ae 
0 0 


The required volume is therefore 
SOAS ce eee Bae ewe cater (17) 
Hx. 2. To find the volume included within the sphere 
OE aha GP ar Ek inmaaatinbe seek cee (18) 
by the cylinder OE ee OR, ation when ns ircaas soe eee (19) 


(The cylinder has a radius half that of the sphere, and its axis bisects 
at right angles a radius of the sphere.) 


If we introduce polar coordinates in the plane ay, the equation (19) 
takes the form 
= CCOSIO Ms Ne ae Pierre eee eae (20) 


and (18) gives ict Vea re oo intent nr nee (21) 
The required volume is therefore given by 
‘tr =facosé 4m pacos@ 
2 j | ord dr = 4 | | J(@=9?) rdbdr. ...(22) 
—tn JO 0 Jo 
Now 
“a cosé 
| (a — x") rdr = ees (a® — 9) i = 30° (1 — sin® 6), 
0 
jr 
and | (1 —sin’ 6) dd =19—2. 
0 


The final result is Srl SE Cay tack donee nese (23) 
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EXAMPLES*, XXXVI. 


(Areas.) 
1. Ifa curve be such that 
Cee 
the rectangle enclosed between the coordinate axes and lines drawn 


parallel to them through any point on the curve is divided by the 
curve into two portions whose areas are as m:n. 


2. The area included between the axis of # and one semi-undulation 
of the curve 


y=bsin«/a 
is 2ab. 
3. The area included between the catenary 
y =c cosh w/c, 
the axis of x, and the lines x =0, =m, is 
ce sinh a/c. 
4. The curve ay =x? (x + a) 
includes, with the axis of #, an area ;4,a”. 
5. The areas included between the axis of x and successive semi- 
undulations of the curve 
oy = est sin Ba 
form a descending geometric series, the common ratio being e-74/8, 
6. The area included between the axis of x and the parabola 


; cy = (%— a) (x — 6) 
is ¢ (a—b)*/c. 


7. Find the area included between the two curves 


2y°—3y=a—-1, y—2y= 2-3. [3] 
8. Find the area included between the two parabolas 
y = 3a? —e- 3, y=—2a*+ 4a +7. [45] 
9. Find the area of the segment of the parabola 
y=a?—Te+9 
cut off by the straight line 
y= 3 - 2x. [z-] 


10. The area included between the two parabolas 
yr=4a(et+a), y?=4b (b—-«x) 
is $ (a+b) (ad). 


* Some further Examples for practice will be found at the end of the Chapter (1x) 
on ‘Special Curves.’ 


L, 16, 18 
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11. Prove that the whole area (when finite) included between the 
axis of « and the curve 
if xe 
ae (@) 


is independent of the value of a. 
12. The area included between the positive branch of the curve 
y= 6 tanh w/a, 
its asymptote, and the axis of y, is ab log 2. (See Fig. 26, p. 81.) 


13. The area common to the two ellipses 


a y? iba yy 
at poe 


is 4ab tan~1b/a. 


14, The area included between the coordinate axes and the 


parabola ; 
x 3 
Gis ors! 
is 2ab sin , where w is the inclination of the axes. 
[Put e=asin'#, y=6cos*é.| 
15, The area between the parabola 
2cy = 27 + a? 
and the two tangents drawn to it from the origin is ta‘/c. 
16. The area common to the two parabolas 
yr=4ae, w= tay 
is 46 a. 
17. Prove by integration that the area of an ellipse is 
7a sin w, 


where a, 8 are the lengths of any pair of conjugate semi-diameters, and 
w is the angle between these. 


18. The formula (Art. 80 (2)) for integration by parts may be 
written 


fudv= wv — frvdu ; 
interpret this geometrically in terms of areas, 


19. A curve AB is traced on a lamina which turns in its own plane 
about a fixed point O through an angle @. Prove that the area swept 
over by the curve is 

$ (OA? ~ OB") 6. 
20. ‘Trace the curve 
r=3+2 cos 6, 
and find its area, [117.] 
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21. Find the area of that portion of the curve 
r = 2a (1 + cos @) 


which lies outside the parabola 
2a 


re 3ra? + 18 a7, 
1+ cosé [ oo] 


22. Prove by transformation to polar coordinates that the area of 
the ellipse 
Ax? + 2Hxy + By?=1 
is 7/,/(AB— H?). 


23. <A weightless string of length /, attached to a fixed point 0, 
passes through a small ring which can slide along a horizontal rod AB 
in the same vertical plane with O, and the lower portion hangs ver- 
tically, carrying a small weight P. Find the locus of P, and prove 
that the area between this locus and AB is 


lL j(P—h*?) —i? cosh-1 d/h, 
where / is the depth of AB below 0. 


24. Prove directly from geometrical considerations that the area 
included between two focal radii of a parabola and the curve is half 
that included between the curve, the corresponding perpendiculars on 
the directrix, and the directrix. 


25. What is indicated by the record of the wheel in Amsler’s 
Planimeter when the bar PQ (Fig. 59) makes a complete revolution 
whilst the point Q traces out the closed curve ? 


26. Ina certain form of planimeter the arm carrying the tracing 
point is pivoted at the other end on a vertical axis carried by a small 
waggon which can roll (without slipping) backwards and forwards over 
the paper, and has a recording wheel attached to it, to measure the 
rolling. Prove that when the tracing point describes a closed curve, 
the record gives the area, on a certain scale. 


27. If S4, Sz, So be the areas of the closed curves described by 
three points A, B, C on a bar which moves in one plane, and returns to 
its original position without performing a complete revolution, prove 
that 

BO. S,+CA.S,+AB.Sg=0, 


where the lines BU", CA, AB have signs attributed to them according to 
their directions, and the signs of S,, Sz, Sg are determined by the rule 
of Art. 101. 


28. If P bea point on a bar 48 which moves in one plane, and 
returns to its original position after accomplishing one revolution, 
prove that 
_ aSp+ OS, 


Sp a+b 


mab, 
18—2 
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where a= AP, b=PB, and the meanings of S,, Sz, Sp ave as in the 
preceding question. 


Hence shew that if the extremities A, B of the bar move on a 
closed oval curve 


Ce Nae rab. (Holditch.) 


29. If a straight line AB of constant length move with its 
extremities on two fixed intersecting straight lines, any point P on it 
describes an ellipse of area 7. AP. PB. 


EXAMPLES*. XXXVII. 


(Volumes.) 


1, The volume generated by the revolution of one semi-undulation 
of the curve 


y=6 sin w/a 
about the axis-of a is one-half that of the circumscribing cylinder. 
2. The volume of a frustum of any cone, with parallel ends, is 
gh {A,+ /(A As) + Ag}, 
where A,, A, are the areas of the two ends, and h is the perpendicular 
distance between them. 
3. In the solid generated by the revolution of the rectangular 
hyperbola 
yaa? 
about the axis of x, the volume of a segment of height a, measured from 
the vertex, is equal to that of a sphere of radius a. 


4. The volume of a segment of a sphere bounded by two parallel 
planes at a distance h apart exceeds that of a cylinder of height A and 
sectional area equal to the arithmetic mean of the areas 3 of ‘the plane 
ends, by the volume of a sphere of diameter h, 


5. A plane is drawn parallel to the base of a hemisphere of radius 
a at a distance 2asin 10° from the base. Prove that it bisects the 
volume of the hemisphere. 


6. The portion of a solid sphere of radius @ which is included 
within a spherical surface of radius 6 (< 2a), having its centre on the 
surface of the sphere, is removed. Prove that the volume of the cavity 
is less than that of a hemisphere of radius 6 by. }rb‘/a. 


7. ‘The volume generated by the revolution about the axis of a of 
the area included between that axis and the parabola 


cy = (@— a) (a — 6) 
is ao™ (a — b)°/c?. 


* See the footnote on p. 273, 
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8. If a segment of a parabola revolve about the ordinate, the 
volume generated is {5 of that of the circumscribing cylinder. 


9. The volume of the solid generated by the revolution of a para- 
bola about the tangent at the vertex is } that of the circumscribing 
cylinder. 


10. The segment of the parabola y? = 4ax which is cut off by the 
latus-rectum revolves about the directrix. Prove that the volume of 
the annular solid generated is 422-7a’. 

1l. The segment cut off from the curve 

P ay? = 
by the chord «=h revolves about the axis of x Prove that the volume 
generated is one-fourth that of a cylinder of height 4 on the same base. 


12. The volume of a frustum of a triangular prism cut off by any 

two planes is 
(Ay + he + hs) A, 

where hy, hy, A; are the lengths of the three parallel edges, and 4 is the 
area of the section perpendicular to these edges. 

18. If 6 be the radius of the middle section of a cask, and a the 
radius of either end, prove that the volume of the cask is 

qst (3a? + 4ab + 86°) h, 

where / is the length, it being assumed that the generating curve is an 
are of a parabola. 

14. An arc of a circle revolves about its chord; prove that the 
volume of the solid generated is 

4ra’ sina + 27a° sin a cos? a, — 27a? a, COS a, 

where a is the radius, and 2a is the angular measure of the are. 

15. The figure bounded by a quadrant of a circle of radius a, and 


the tangents at its extremities, revolves about one of these tangents; 
prove that the volume of the solid thus generated is 


( - 5) Ta. 


16. The volume enclosed by two right circular cylinders of equal 
radius a, whose, axes intersect at right angles, is 42a’. 
If the axes intersect at an angle a, the volume is 4,$a° cosec a. 
17. If the hyperbola 
Fed yp 


eee 


1 


revolve about the axis of x, the volume included between the surface 
thus generated, the cone generated by the asymptotes, and two planes 
perpendicular to a, at a distance h apart, is equal to that of a circular 
cylinder of height / and radius 6. 


278 INFINITESIMAL CALCULUS [CH. VIII 


18. A right circular cone of semi-angle a has its vertex on the 
surface of a sphere of radius a, and its axis passes through the centre. 
Prove that the volume of the portion of the sphere which is exterior to 
the cone is $7? cos’ a. 


19. If in Simpson’s method (Art. 109) of estimating the volume 
included between two parallel sections S,, S, the intermediate section S, 
is at unequal distances h, & from S,, S;, respectively, the formula is 


A+k 


Bip 1 (2h — he) BS, + (e+ ky Sy + (2h — h) WSs}. 


EXAMPLES*. XXXVIII. 


(Curved Lines and Surfaces.) 


1. . The length of a complete undulation of the curve of sines 
y =b sin w/a 
is equal to the perimeter of an ellipse whose semi-axes are ,/(a? +6?) 
and a. 


2. Prove the following formula for the length of the perpendicular 
(p) from the origin on any tangent to a curve: 
dy Pia 
=" as 4 ds" 


Also prove that the orthogonal projection of the radius vector on 
the tangent is 


no Y 
” ds Vis rs 


3. The surface generated by the revolution about the directrix of 
an arc of the catenary 
y =c¢ cosh w/c, 


commencing at the vertex, is 
7 (c& + ys), 
where x, y, s refer to the extremity of the are. 


4, The curved surface cut off from a paraboloid of revolution by a 
plane perpendicular to the axis is 


3 {(4nt + 098 0H, 


where h is the length of the axis, and 6 the radius of the bounding 
circle. 


5. The curved surface generated by the revolution about the axis 
of % of the portion of the parabola y? = 4aa included between the origin 
and the ordinate # = 3a is 38ra*. 


* See the footnote on p, 273. 
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6. The segment of a parabola included between the vertex and the 
latus-rectum revolves about the axis; prove that the curved surface of 
the figure generated is 1-219 times the area of its base. 


7. A circular are revolves about its chord; prove that the surface 
generated is 
47a? (sin a — a COs a), 


where a is the radius, and 2a the angular measure of the arc. 


8. A quadrant of a circle of radius a revolves about the tangent at 
one extremity ; prove that the area of the curved surface generated is 
a (7 — 2) a. 


9. <A variable sphere of radius» is described with its centre on the 
surface of a fixed sphere of radius a; prove that the area of its surface 
intercepted by the fixed sphere is a maximum when r= a. 


10. A tangent cone is drawn to a sphere, and with the vertex of 
the cone as centre two spherical surfaces are described cutting both the 
sphere and the cone. Prove that the areas of the zones intercepted on 
the sphere and on the cone are equal. 


EXAMPLES. XXXIX. 


(Approximate Quadrature. Mean Values.) 


1. Apply Simpson’s rule to calculate log, 2 from the formula 
1 de 

log, 2 = i =. 

[The correct value is log, 2 = °693147....] 


9. Calculate the value of + from the formula 


4 he CES 
te Nias 
3. If in Simpson’s method with three ordinates (Art. 114) the 
middle ordinate y, is at unequal distances h, k from y,, y3, respectively, 
the formula is 


2 (hth) (y+ 4yo+ ys) + §(V-F) (47%- tL 


4, The mean of the squares on the diameters of an ellipse, drawn 
at equal angular intervals, is equal to the rectangle contained by the 
major and minor axes. 


5. A point is taken at random on a straight line of lengtha; prove 
that the mean area of the rectangle contained by the two segments is 
2a’, and that the mean value of the sum of the squares on the two seg- 
ments is $a”. 
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6. If a point move with constant acceleration, the mean square of 
the velocities at equal infinitely small intervals of time is equal to 


2 2 
2 (07 + Vyv, + V7), 
where %, v, are the initial and final velocities. 


7. Prove that in situple-harmonic motion the mean kinetic energy 
is one-half the maximum kinetic energy. 


8. The mean horizontal range of a particle projected with given 
velocity, but arbitrary elevation, is 6366 of the maximum range. 


9. The mean of the focal radii of an ellipse, drawn at equal 
angular intervals, is equal to the semi-minor axis. 


10. The mean distance of points on the curved surface of a hemi- 
sphere from the plane of the base is one-half the radius. 


11. The mean distance of points of a hemispherical surface of 
radius a from the pole of the hemisphere is -9429a. 


12. Find the mean values of the reciprocals of the distances of the 
points of a circular area of radius a from the centre, and from a point 
of the circumference. [2/a, 4/7a.] 


13. A rod has the form of a very elongate prolate ellipsoid of 
revolution, prove that its mean sectional area is two-thirds that at the 
centre. 


14. The surface-density on an electrified circular disk of radius a 
varies as (a? — 7°) ae where 7 denotes distance from the centre. Find 
the ratio of the average density to the density at the centre. 


15. If the orbits of comets were uniformly’ distributed through 
space, their mean inclination to the ecliptic would be equal to the 
radian (57:296°). 


16. The mean distance of the points of a spherical surface of radius 
a from a point P at a distance ¢ from the centre is 


1 
c+}— or a+i-, 


g| 


according as P is external or internal. 


17. The mean distance of points on the circumference of a circle of 
radius a from a fixed point on the circumference is 1:273a. 


18. The mean distance of points within a circular area of radius a 
from a fixed point on the circumference is 1+132a. 


19. The mean distance of points within a sphere from a given 
point on the surface is $a, 
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20. If the density at a distance 7 from the centre of the Earth be 
given by the formula 
sin kr 
P= Po iy se 


where & is a constant, prove that the mean density is 


sin ka — ka cos ka 
3Po Fae ’ 


a denoting the Earth’s radius. 


21. If, in a spherical mass whose density p is a function of the 
distance (7) from the centre, D denote the mean density of the matter 
included within a concentric sphere of radius r, then 


dD 
p= D+ir fie 


EXAMPLES. XL. 
(Mean Centres.) 


1. Prove by integration that the mean centre of a trapezium 
divides the line joining the middle points of the parallel sides in the 
ratio 2a + b:a+ 20, where a, b are the lengths of the parallel sides. 


2. The mean centre of the area included between one semi- 
undulation of the curve 


y= bsin w/a 
and the axis of x is at a distance 37} from this axis. 
8. The mean centre of the area included between the curve 


a 


1 +e 
and the axis of x is at the point (0, $a). 


4. Prove that the mean centre of the area of the circular spandril 
formed by a quadrant of a circle and the tangents at its extremities is 
at a distance ‘2234a from either tangent, a being the radius. 


5. The mean centre of the area included between the coordinate 
axes and the parabola 
3 3 
N2 y 
het 


is at the point (ta, 40). [Put «=asin'6, y =6 cos‘ 6.| 


6. The distances from the centre of a sphere of radius a of the 
mean centres of the two segments into which it is divided by a plane at 
a distance ¢ from the centre of figure are 
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7. The figure formed by a quadrant of a circle of radius a and the 
tangents at its extremities revolves about one of these tangents ; prove 
that the distance of the mean centre of the solid thus generated from 
the vertex is "869. 


8. A solid ogival shot has the form produced by rotating a portion 
APN of a parabolic area, where 4 is the vertex, and PW an ordinate, 
about PV; prove that the mean centre divides the axis in the ratio 
Oil te 


9. AP is an arc of a parabola beginning at the vertex, and PL is 
a perpendicular on the tangent at the vertex; prove that the mean 
centre of the solid generated by the revolution of the figure AP about 
AN is at a distance from 4 equal to 24. 


10. The mean centre of the volume included between two equal 
circular cylinders, whose axes meet at right angles, and the plane of 
these axes, is at a distance from this plane equal to 2 of the common 
radius. 


11. A quadrant of a circle revolves about the tangent at one 
extremity ; prove that the distance of the mean centre of the curved 
surface generated, from the vertex, is ‘87 6a. 


12. The mean centre of either half of the surface of an anchor- 
ring cut off by the equatorial plane is at a distance 26/7 from this 
plane, where 6 is the radius of the generating circle. 


13. The mean centre of either half of the volume of an anchor- 
ring cut off by the equatorial plane is at a distance 40/37 from the 
plane, where 6 is the radius of the generating circle. 

‘ xe 2 
14, If the ellipse oe peed 
a’ 6 : 
revolve about the axis of a, the mean centre of the curved surface 


generated by either of the two halves into which the curve is divided 
by the axis of y is at a distance 


2e@+ab+0? a 
5 akh "6 +a (sin7 e)/e 


from the centre, where e is the eccentricity, it being supposed that 
b<a. 


Obtain the corresponding result when b> a. 


15. Apply the theorems of Pappus to find the volume and the 
curved surface of a right circular cone, and of a frustum of such a cone. 


16. A groove of semicircular section, of radius b, is cut round a 
cylinder of radius @; prove that the volume removed is 


aw? ab? — Anb3, 
Also that the surface of the groove is 
27? ab — 4rb*%, 
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17. A screw-thread of rectangular section is cut on a cylinder of 
radius &. Prove that the volume of one turn of the thread is 
2rabk +xab*, where a, b are the sides of the rectangle, a being that side 
which is at right angles to the surface of the cylinder. 


18. If a straight line be drawn through the mean centre of the 
perimeter of a closed curve, the surfaces generated by the revolution 
about this line of the two portions into which the perimeter is divided 
will be equal. 


19. If an area A, revolving about the axes of # and y, generates 
volumes U and J, respectively, find the area generated when it revolves 
about the line k 

vcosa+ysina=p, 


assuming that this line does not cut the area. 


EXAMPLES. XLI. 
(Multiple Integrals.) 


1. Find the values of the integrals 


[J+ aeay [[/(0- 3-5) doay 


taken over the area of the ellipse 


2 OF 


gt pol 


2. Prove that the volume enclosed by the cylinders 

e+y=2ax, 2 =2ax 
is 423 a’. 

8. A sphere of radius 2a is described with its centre on the 
surface of a cylinder of radius a; prove that the area of that portion of 
the surface of the cylinder which is within the sphere is 16a%. 

4. The volume included between the elliptic paraboloid 

0” yf? 
22=—+7, 
Pee? 
the cylinder x + y® =a’, and the plane z= 0, is 
nat (p +9) 
Spy 


CHAPTER Ix 
SPECIAL CURVES 


119. Algebraic Curves with an Axis of Symmetry. 
The method of tracing algebraic curves of the type 


aL) Gar re (1) 


where f(z) is a rational function, including the determination of 
asymptotes,. maximum and minimum ordinates, and points of in- 
flexion, has been illustrated in various parts of this book; see 
Arts. 13, 14, 51, 67. 


The study of algebraic curves in general is beyond our limits, 
but a little space may be devoted to the discussion of curves of the 


type 7 
axl A 3 eats Pa RO ere (2) 


Two points of novelty here present themselves. Since the equation 
gives two equal, but oppositely-signed, values of y for every value 
of x, the curve will be symmetrical with respect to the axis of 2; 
also since 7? must be positive, there can be no real part of the curve 
within those ranges of # (if any) for which f(«)‘is negative. 


Thus if f(~) contain a simple factor # — a,, so that the equation 


is of the form 
oP = (6 — 2) OL), sscuns ceca (3) 


the right-hand member will change sign as # passes through the 
value #,. Hence on one side of the point (a, 0) the ordinate is 
imaginary. 


Also, we have, at this point, 


(32 i eee (2) 


Se) ~ (e@—a) x—«a,’ 


and therefore, dy/da =0o. The tangent is therefore perpendicular 
to Ox. 


If, on the other hand, f(#) contain a double factor, say 
P= (GSO OAD), i sishvesnernanue (4) 
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the right-hand side does not change sign as w passes through the 
value x. Hence the ordinate is real on both sides of the point 
(a,, 0), or imaginary on both sides. In the former case we have 
two branches of the curve intersecting at an angle and forming 
what is called a ‘node’; in the latter case (a, 0) is an isolated or 
‘conjugate’ point on the locus. The directions of the tangent- 
lines at the node are given by 


Yen Ye 
(3) => lim, >, (@ — «,) = i) (a3). 
If f() contain a triple factor, say ~ 
Gp? a (Ge Bi) Pi B) jal ees sare Retna has (5) 


the right-hand side changes sign at the point («,,0); the curve is 
therefore imaginary on one side of this point. Also since dy/dx 
here = 0, the curve touches the axis of x. 


We proceed to some examples, beginning with cases where 
f(z) is integral as well as rational. 
Hx. 1. In the cases where f(x) is of the first or second degree, say 
p= Ant, oP aA + Dat Cyeccecteccesstes (6) 


the curve is a conic having the axis of x as a principal axis. 


Ex. 2. The cubic curves 
OF AGH BET CAD codons ce vdesty ose ke (7) 


include some interesting varieties. 


(a) If the linear factors of the right-hand side be real and distinct, 


we may write 
Gy (= a)(e = B) (Ge =F), sie sc csnss- sk enteess (8) 


and there is no loss of generality in supposing that a is positive and 
a<f<y. The ordinates are then imaginary for «<a, and for B<a<y, 
Between (a, 0) and (8, 0) there is a maximum value of y*. The curve 
consists therefore of a closed oval, and of an infinite branch. For large 
values of « we have 


-2(1-9 0-0-9. 


so that the curve tends to become more and more nearly perpendicular 
to the axis of «. 


(6) If the expression on the right-hand of (7) has only one real 
factor, we may write 
C= (2G) (0 PO AG)s Witiceraaidna tue secdst (9) 


where p?<4g, The curve then only meets the axis of x once. 
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‘(c) The transition from the form (8) to the form (9) may be imagined 
to take place in two ways. In the first way, the intermediate critical 
case is marked by the coalescence of the two greater of the quantities 


a, B, y, so that 
opa(e—a) (e—By z..ae sandra (10) 


Here y is imaginary for « <a, and real for x > a, but vanishes for «=f. 
The point (, 0) is here a node; it may be regarded as due to the union 
of the oval in the former case with the infinite branch. 


(d) If, however, the two smaller of the quantities a, B, y coalesce, 


so that 
Cad eM’ il C seat) Sere reereRT erry er (11) 


y will be imaginary for «<-y, except for «=a, when it vanishes. The 
point (a, 0) is therefore an isolated point; it may be regarded as due to 
the evanescence of the oval in the first case. 


yi 


a 
Fig. 69. ‘ 


All these cases are illustrated in Fig. 69. Beginning on the right 
we have a curve of the type (9), consisting of a single infinite branch, 
. 
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Next to it comes the case of an infinite branch associated with an isolated 
point (at 0), the equation being of the type (11). Next in order comes 
an infinite branch, and with it an oval surrounding the point 0; the 
equation is now of the type (8). In the next stage, the oval and the 
infinite branch have united to form a node with a loop, the correspond- 
ing type of equation being (10). Finally, we have a single branch 
passing outside the loop in the last case; the equation is again of the 


type (9)*. 


(e) In the very special case where all three quantities a, 8, y, in (8), 
coincide, so that 


the curve is known as the ‘semi-cubical parabola.’ It has a ‘cusp’ at 
(a, 0); this may be regarded as an extreme form of a node, due to the 
evanescence of the loop. See Fig. 70, where a= 0. 


Fig. 70. 


If, in the equation (2), f(#) be rational but not integral, the 
real roots (if any) of the denominator will give asymptotes parallel 
to y, provided that, for values of « differing infinitely little from 
these roots, 7? be positive. 


* The curves in the figure have been traced from the equation 
y= 4 (w -82°+ C), 


where C= —2, 0, 2, 4,6. The relation between them is most easily conceived by 
regarding them as successive contour-lines of a surface (Art. 34), as in the neighbour- 
hood of a pinnacle on a mountain side. 
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2 es 
Ea. oe eek (13) 


Dee e dere e sev eoneeccsessteres 


The axis of y is an asymptote. Also, for large values of « we have 
y =+a, nearly. There is no real part of the curve between x=0 and 
x=a. See Fig. 71. 


Fig. 71. _ Fig. 72. 


2 
Ex, 4. pee ely (14) 


Sti GENEL OOOO G0 COMOn Wark Ett OO NO 
a x 


Here y is imaginary for a negative, and for a>a. See Fig. 72. The 
curve is known as the ‘ witch’ of Agnesi. 


a+a 
He. 5. ed A ao Se arcana She Racee Na ee G ks (15) 


There is a node at the origin, and the curve cuts the axis of x again at 
(—a, 0). For w>b, and «<—a,y is imaginary. The line a=0 is an 
asymptote. See Fig. 73, 


a 
Hx, 6. (16) 


This is obtained by putting a=0 in (15). The loop now shrinks into a 
cusp ; see Fig. 74. The curve is known as the ‘cissoid.’ 
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Fig. 74. 


Fig. 73. 


19 


“ic 
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gh + 


Ea. 7. yr =x 


ele dee eee (17) 


xw—- a 


Since y is imaginary for a> x>—a, except for x=0, the origin is an 
isolated point. To find the oblique asymptotes we have 


a % 
a A aay 
raf 8) 2-0-2) 
MA eda a 
w 
x oe Neigas? ) 18 
+(14+5+45+...). LA ieasee ade ie Sasee (18) 
Hence the lines ae edl (ote a ener ietaAn ee ee ore (19) 


are asymptotes. See Fig. 75. 


120. Transcendental Curves; Catenary, Tractrix. 
We proceed to the discussion of some important curves, mainly 


transcendental, which are most conveniently defined by equations 
of the type already referred to in Art. 61, viz. 


= (6) UY He (Dy Renee ta cac et esanae (1) 


where ¢ is a variable parameter. 


The ‘catenary’ is the curve in which a uniform chain hangs 
freely under gravity. It appears from elementary statical prin- 
ciples that if s be the are of the curve measured from the lowest 


point (A) up to any point P, and the inclination to the horizontal 
of the tangent at P, then 


where a is a constant. Hence if a, y be horizontal and vertical 
coordinates, we have 


dx da ds 

a Pe dp = cos f.asec? ~ =asec yf, 

dy -dyds Ss ; 

a = =e dp =sinp.asec? =a tan sec yp. 
Integrating, we find 


w=alogtan(fr+$wW), y=aseew. 2.0.0... (4) 


The omission of the additive constants merely amounts to a special 
choice of the origin, which was so far undetermined. Since the 


formule (4) make «=0, y=a for w=0, it appears that the origin 
is at a distance a vertically beneath A. 
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From (4) the Cartesian equation can be deduced without diffi- 
culty. We have 


<= log tan (7 + $y) = log (sec y + tan w), 


mee eke ag ae } sie asta sree te (5) 
and therefore sec yr — tan y =e!" 
Hence, by addition and subtraction, 
y = a sec yy =a cosh =, 
Can feustecessaree: (6) 


. . av 
s=atan y=asinh—. 


Fig. 76. 


Some further properties follow easily from a figure. If PN be 
the ordinate, P7' the tangent, PG the normal, VZ the perpendicular 
from the foot of the ordinate on the tangent, we have 


NZ=yoosp=a, PZ=atanyp=s. 


Since PZ is equal to the arc of the catenary, it is easily seen that 
the consecutive position of Z is in ZV; in other words, ZW is a tangent 


19—2 
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to the locus of Z Hence this locus possesses the property that its 
tangent ZV is of constant length. The curve thus characterized is called 
the ‘tractrix,’ from the fact that it is the path of a heavy particle 
dragged along a rough horizontal plane by a string, the other end (V) 
of which is made to describe a straight line (OX). 


Fig. 77. 


The curve has a cusp at A, and the axis of # is an asymptote. 


Many properties of the tractrix follow immediately from the constancy 
(in length) of the tangent. For example, since two consecutive tangents 
make an angle dy with one another, the area swept over by the tangent 
is given by . 
4 fardy, 
taken between the proper limits. The whole area between the curve 
and its asymptote is thus found to be $a’. 


121. Lissajous’ Curves. 

These curves, which are of importance in Acousties, result from 
the composition of two simple-harmonic motions in perpendicular 
directions. ‘They may therefore be represented by 

w= cos(nt+e), y= boos (Wt+e’), ..ccceeeeee(1) 
and it is further obvious that we may give any convenient value 


to one of the quantities ¢, ¢’, since this amounts merely to a special 
choice of the origin of ¢. 


When the periods 20/n, 27/n’ are commensurable, we can by 
elimination of ¢ obtain the relation between w and y in an algebraic 
form, 


He. 1. In the case n’=n, we may write 


C= GCOS (NE +e), Y=D CORN, riccceccseerees ..(2) 
m 4 4 ; y. ; 
whence — 7 cos €= — sin nt sin b Sin € = COS 70 SIN €, 
ho) 
Squaring, and adding, we find 
oo = Dery pala cet 9 
= COS C+ He = SIN, vacances ATT: arate 
a = ab be? (3) 
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This represents an ellipse. In the special case of «= 0 or €=7, the 
ellipse degenerates into a straight line 


tp 
an eh Braye fe tiratavatucay siateaeiare Sieve etecle eine Rm (4) 


Tf the equality of periods be not quite exact, the figure described 
may be regarded as an ellipse which gradually changes its form owing 
to a continuous variation of the relative phase (e) of the two component 
motions, 


ew 


\ 
\ 


When the ellipse (3) is referred to its principal axes, the coordinates 

of the moving point take the forms 
x=acos(ni+e), y=Dsin (Nt+e). ....ccceeeees- (5) 

We identify nt+e with the ‘eccentric angle’; and since this increases 
uniformly with the time it appears that the point (#, y) moves like the 
orthogonal projection of a point describing a circle of radius a with a 
constant velocity na. Since in the transition from the circle to the 
ellipse any infinitely small chord is altered in the same ratio as the radius 
parallel to it, we see that in the elliptic motion the velocity at any point 
P willben. CD, where CD is the semi-diameter conjugate to CP, C being 
the centre. 

The type of motion here considered is called ‘elliptic harmonic.’ 


Ex. 2. If '=2n, we may write 
#=a 00s nt, Y= 6.008 (2né + €). asvcwrceosvesee E40) 


Here y goes through its period twice as fast as x, and the point (0, — 6 cos e) 
is passed through twice as né increases by 27. The curve therefore con- 
sists in general of two loops. 
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For «=+}7, the curve is symmetrical with respect to both axes, the 
algebraic equation being 


2 abe ee 
=45 (1-5). Sk Fe ee (7) 
When ec =0, or z, the curve degenerates into an arc of a parabola, viz. 
ae (2 ae 1) ee ee (8) 
b a 


When the relation of the periods is not quite exact the curve oscillates 
between these two parabolic arcs as extreme forms*. 


122. The Cycloid. 


The ‘cycloid’ is the curve traced by a point on the circumference 
of a circle which rolls in contact with a fixed straight line. It 
evidently consists of an endless succession of exactly congruent 
portions, each of which represents a complete revolution of the 
circle. The points (such as A in the figure) where the curve is 
furthest from the fixed straight line or ‘base’ (BD) are called 
‘vertices’; the points (D) half-way between successive vertices, 
where the curve meets the base, are the ‘cusps. A line (AB) 
through a vertex and perpendicular to the base is called an ‘axis’ 
of the curve. It is evidently a line of symmetry. 


Fig. 79. 


* A method of constructing Lissajous’ curves is indicated in Fig. 78, where the 
vertical and horizontal lines, being drawn through equidistant points on the respec- 
tive auxiliary circles, mark out equal intervals of time. 

There are numerous optical and mechanical contrivances for producing the 
curves, For a description of these, and for specimens of the curves described, we 
must refer to books on experimental Acoustics. 
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It is convenient to employ the circle described on an axis AB 
as diameter as a circle of reference. Let [P7' be any other position 
of the rolling circle, J the point of contact with the base, C the 
centre, 7’ the opposite extremity of the diameter through J, and 
let P be the position of the tracing-point. Draw PMN parallel 
to the base, meeting 7J and AB in M and N respectively, and the 
circle of reference in Q. If AZ, AB be taken as axes of # and y, 
the coordinates of P will be 


e=NP=BI+MP, y=AN=CT-CM. 
Let a be the radius of the rolling circle, and @ the angle (PCT) 
through which it turns as the tracing point travels from A to P. 
We have, then, BJ = a8, PM =a'sin 0, CM =a cos 8, and therefore 
x=a(@+sin 8), (1) 
Lae ese aS apm ee 
From these equations all the properties of the curve can be 
deduced. Thus if y denote the inclination of the tangent to AT, 
or of the normal to BA, we have 
dy _ dy /dz sind _ 
dx d0/d@ 1+cos@~ 
whence 5 ee pans Sr Rr Pry ee (2) 


Since the angle 7JP is one-half of TCP, it follows that IP is the 
normal, and P7’ the tangent, to the curve at P. Cf. Art. 146, below. 


Again, to find the are (s) of the curve, we have 


tan p= tan 40, 


dé do 
whence, by Art. 111, 
s =2afcos$6d6 = 4a sin 30, 
or, in terms of w, Se BOSON Sarda actvesos aeaaact (3) 


no additive constant being required, if the origin of s be at A. 
This relation is important in Dynamics. 


Since /’P =.TT sin w, we have 


(5) + (sy = a@ {(1 + cos 0)? + sin? 0} = 4a? cos? £8, 


tea = 27 P = 2chord AQ. erect ees (4) 
In particular, the length of the are from one cusp to the next is 8a. 
If we put gees DM =O (LH COS OD) ds onacorataa sai (5) 


the area included between the curve and the base is given by 
ly dx = a?J(1 + cos 0)?d0 = 4a?Jcos'$0d0 = 8u*{ cost ydy. 
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Taking this between the limits $ $7, we find that the area included 
between the base and one arch of the curve is three times the area 
of the generating circle. 


Fig. 80. 


The curve traced by any point fixed relatively to a circle which rolls 
on a fixed straight line is called a ‘ trochoid.’ 


If, in Fig. 79, the tracing point be in the radius C'P, at a distance 
k from the centre, its coordinates will be 


x= ab+ksin8, y=a—KoosO, ......cccccecseeee (6) 
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When k>a we have loops, which in the particular case (4 = a) of the 
cycloid degenerate into cusps. When & <a, the curve does not meet the 
base. Fig. 80 shews the cases k= ia, h=a, k=3a. 

It is readily proved from (6) that the normal at any point of the 
trochoid passes through the corresponding position of the point of contact 
of the rolling circle. Cf. Art. 146. 


123. Epicycloids and Hypocycloids. 


The path traced out by a point on the circumference of a circle 
which rolls in contact with a fixed circle is called an ‘epicycloid’ 
or a ‘hypocycloid’ according as the rolling circle is outside or inside 
the fixed circle*. Those epicycloids in which the rolling circle 
surrounds the fixed circle may be referred to, when a distinction is 
desired, as ‘ pericycloids.’ 

Let O be the centre of the fixed circle, C that of the rolling 
circle in any position, J the point of contact, P the tracing point ; 
and suppose that, initially, the other extremity P’ of the diameter 
PCP’ was in contact with A. We take as our standard case that 
in which each circle is external to the other. Let 


04a aha), LIOA=6, 2I0P = oi 


Fig. 81. 


The inclination of CP to OA will be 0+ ¢. Hence if we take 
O as origin of rectangular coordinates, and OA as axis of a, we find, 
by orthogonal projections, that the coordinates of P are 
ee ERY Re 
y =(a+ b)sin 6+ bsin (@ + 6), 


* This is the definition as improved by Proctor in his Treatise on the Cycloid, ete. 
(1878). 
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or, sinee 
ad=are AT=are Pl =bp, aot cee (2) 
a= (a +) cos 6+ cos*+* 6, | 
ae (3) 
Re rr week | 


The epicycloid traced out by P’ is found by changing the sign of 6 
in the coefficient of the second terms ; viz. we have 


n= (a+b) cos 0—D cos +" 6, | 


Gl OSs coke pe (4) 
ened 


This has a cusp at A. 


In the above standard case the circles lie on opposite sides of 
the tangent at J. If they lie on the same side, as in the ‘ peri- 
cycloids’ and ‘ hypocycloids, we have merely*to reverse the sign of 
} throughout, the formule corresponding to (3) being then 


e=(a—B) e080 —b cos °4,| 


y=(a-b)sind +bsin 2" ¢, | 


The verification is left to the reader; see Fig. 82, . In the hypo- 
cycloids we have a> 8, in the pericycloids a <b. 


Fig. 82, 
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Similarly, for the locus of P’ we obtain 


2 =(a— 0) cos 6 +b eos" 6, 


=(a—b) sin 6—b sin 2" 4 


To find the tangent at any point of an epicycloid, we have from 
(1), since d¢/dé =a/b, 


dy _ cos 8+ cos(0+¢) _ 
da See ae Soar (7) 


On reference to Fig. 81, we see that 0+ 4¢ is the inclination of 
IP to OA. Hence JP is normal to the epicycloid at P. A similar 
result can be deduced, of course, for the pericycloids and hypo- 
cycloids, from the equations (5). Cf Art. 146. 


Again, from (1), 


(aq) + (B)- = (49 (242.008 $)= wy cast 


ds _2(a+b)b 
dd a 


or COS Deg te shae onan se eas (8) 


Has _4 = +b)b . 


SUVED: va odensnavdenn ones (9) 


no additive constant being necessary, if s=0 for 6=0. 


_ If we denote by yp the inclination of the normal JP to OA, we 
have 


+ 2b 
P= O4 ED AT oy cecseecrererneeee (10) 
_4(a+b)b . a 
and therefore gr ros A ad cosas ceaate nh (11) 


The formula (9) has a simple interpretation. It appears from 
Fig. 81 that 7P = 2bsin4¢, whence 


s=2 a! SMO Pegs ct Caeawt cease (12)* 


In particular, the length of the curve from one cusp to the next is 


8 (a+b) b/a. 


The corresponding results for the pericycloids and hypocycloids 
are easily inferred by changing the sign of b. 


* Newton, Principia, lib. i., prop. xlix. 
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The curve traced out by a point of the rolling circle which is not on 
the circumference is called an ‘epitrochoid,’ or a ‘hypotrochoid,’ as the 
case may be. If & denote the distance of the tracing point from the 
centre of the rolling circle, the expressions for the coordinates x, y in 
the various cases are obtained by writing & for 6 in the coefficients 
(only) of the second terms. 


124. Special Cases. 

1°. Ifthe radius of the fixed circle be infinitely great we fall 
back on the case of the cycloid. The corresponding equations are 
easily deduced from Art. 123 (1), writing «+ a for x, a@ = bd, and 
(finally) 6 = 0. 

2°, Again, making the radius of the rolling circle infinite, we 
get the path described by a point of a straight line which rolls 
on a fixed circle. The curve thus defined is called the ‘ involute 
of the circle’; see Art. 144. The equations may be obtained as 
limiting forms of Art. 123 (4), or they may be written down at 
once from a figure. We find 


a=acos0+aésin 6, 
y = asin 6— a0 cos 0. 


Fig. 83. 


The corresponding trochoidal curve is 
ax = (a +h) cos 6+ a6 sin 8, 
y = (a+h) sin 6 + a6 cos a 


where h = PQ in the figure, @ being the tracing point. The particular 
case of h =—a gives the ‘spiral of Archimedes,’ see Art. 126. 


3°. If the radu a, b be commensurable, then after some exact 
number of revolutions the tracing point will have returned to its 
original position, and its subsequent course will be a repetition of 
the previous path. In such cases the curve is algebraic, since the 
trigonometrical functions can be eliminated between the expres- 
sions for # and y. Sometimes the equation is more conveniently 
expressed in polar coordinates, 
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Figs. 84, 85, 86 shew the epi- and hypo-cycloids in which the 
ratio of the radius of the rolling circle to that of the fixed circle 
has the values 1, 4, 4, respectively. 


Fig. 84. Fig. 85. 


Fig. 86. 
We proceed to notice in detail one or two of the cases which 
have specially important properties. 
Ex. i. The ‘ cardioid.’ 
If in Art. 123 (3) we put b =a, we get 
x=2acos6+acos26, y=2asin6 + asin 26, 
whence «+a@=2a(1+cos@)cos0, y=2a(1+ cos @)sin @. ...... (3) 


This shews that the radius vector drawn from the point (— a, 0) as pole 


is given by 
. C= AOUUATCOSO) 6 cca castsges chia dett exeeres (4) 


This is otherwise evident from Fig. 87, p. 302, where 
AiP=2A'N =2 (Ol + A’), 
The corresponding trochoids are given by 


x=2acos6+kcos 26, y=2asiné+ksin 26. 
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Referred to the point (— &, 0) as pole these formule are equivalent to 
a = 2(0+K C080), 0:0. -cecms sey senceees-oss (5) 


which is the polar equation of the ‘limagon’ (Art. 127). This equation, 
again, is easily obtained geometrically. 


Fig. 87. 


Hx, 2. A circle rolls inside another of twice its radius. 
lf in Art. 123 (6) we put b = $a, we get 
Oa COSC, V4 =O Wa rasa rent enn eens (6) 


i.e. the tracing point on the circumference of the rolling circle traces 
out a diameter of the fixed circle. 


Again, the corresponding trochoidal curve is given by 
@=(b+k)cos0, y=(6—&) sO, coocescsescsoue (7) 


and is therefore an ellipse of semi-axes 6+, Moreover if the rolling 
circle have a constant angular velocity, the motion of the tracing point 
is elliptic-harmonic. 


These results also follow easily trom geometrical considerations. 
The rolling circle passes always through the centre O of the fixed circle ; 
also, if P be the point of the rolling circle which initially coincides with 
A, the are JP is equal to the arc ZA. Hence, since the radii are as 
1 : 2, the angle which the are JP subtends at the circumference of its 
circle must be equal to the angle which the are ZA subtends at the 
centre of zs circle; that is, OP and OA coincide in direction, and P 
describes the fixed diameter OA. Again, since the angle POP’ is a 
right angle, the other extremity of the diameter PP’ of the rolling 
circle describes the diameter of the fixed circle which is perpendicular 
to OA. Hence P/" is a line of constant length whose extremities move 
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on two fixed straight lines at right angles to one another. It is known 
that under these circumstances any other point on P/”’ describes an 
ellipse. Cf. Art. 145, Ex. 1. 


Fig. 88. 


Ee. 3. A circle rolls on the outside of a fixed circle of one-half the 
radius, which it encloses. 


The formule (5) of Art. 123 give, for b= 2a, 


x=-—acos§—-2acosi6#, y=-asin6—2asin 18, 


or w@--a=—2a(1+cos}6)cosi6, y= —2a(1+cos 36) sin $6....(8) 
If we put 6 =40+7, 


it appears that the pericycloid, referred to the point (a, 0) as pole, has 


the equation 
ae Vig WEISMAN K 1 Ay enn, aensseecci sce (9) 


and is therefore a cardioid. 


The connection between this result and that of Ex. 1, above, will 
appear in Art. 150. 


ix. 4. The ‘ four-cusped hypocycloid.’ 
If in Art. 123 (6) we put 6 =4a, we get 


x = 3a cos 6 + 4a cos 30 = a cos? @, | fp 
y = 3a sin 6 — lasin 36 = asin’ 9, J oppooduebtac ) 


from which the curve is easily traced. The Cartesian form is 
ats yt =a’. REM eA Ade: asda tle 4 (11) 


This curve is sometimes called the ‘astroid.’ It possesses the 
property that the length of the tangent intercepted between the co- 
ordinate axes is constant. If, in Fig. 89, P be the tracing point, 7’? is 
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the tangent, and it is easily seen that the angle ('7'P is double the angle 
AOC. Hence HK=207'=a. See also Fig. 125, Art. 145. 


Fig. 89. 


125. Superposition of Circular Motions. Epicyclies. 


The cycloidal and trochoidal curves discussed in Arts. 122—124 
present themselves in another manner, as the paths of points 
whose motion is compounded of two uniform circular motions. 


If an arm OQ revolve about a fixed point O with constant 
angular velocity n, its projections on rectangular axes through O 
may be taken to be 


= ¢ CON Nd, YesOMin Thy xneescameuen sees (1) 


where c= OQ, provided the origin of ¢ be suitably chosen. If 
another arm OQ’ revolve about O with constant angular velocity 
n’, starting simultaneously with O@ from coincidence with the 
axis of w, the projections of OQ’ will be 


OC) c08 WE, Y= 6 SIN by wis imn sn nt ee (2) 


where c’' =0Q'. If we complete the parallelogram OQPQ’, the 
vector OP will represent the geometric sum of OQ and OQ’, and 
the coordinates of P will be 


x=ccosnt+ccosn't, y=csinnt+c sinn't....... (3)* 


Since QP is always equal and parallel to OQ’, the path of P is 
that of a point describing uniformly a circular orbit relatively to 
a point Q which itself has a uniform circular motion about 0. 
Curves described in this manner are called: ‘epicyclics. If the 
angular velocities n, n’ have the same sign, the epicyclic is 


* If the parallelogram OQPQ’ consist of four jointed rods, and if OQ, OQ’ be 
made to revolve at the proper rates about O, the distance of P from any fixed line 
through O will represent the sum of two simple-harmonic motions of periods 
2r/n, 2r/n’. This is the principle of Lord Kelvin’s ‘tidal clock,’ which performs 
mechanically the superposition of the solar and lunar tides. 
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said to be ‘direct’; if they have opposite signs it is said to be 
‘retrograde.’ 


Fig. 90. 


Figs. 91—94 shew some specimens of direct and _ retrograde 
epicyclics*., 


eo & 


Fig. 91. Fig. 92. 
Fig. 93. Fig, 94. 


* The variety of such figures is of course endless. Epicyclics are easily described 
mechanically with a lathe; a number of very interesting diagrams obtained in this 
manner are reproduced in Proctor’s treatise cited on p. 297 ante. 


L. I. ©. 20 
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Since the path of P may be equally well defined as that of a 
point moving in a circular orbit relatively to a point Q' which 
itself is in uniform circular motion about O, we see that every 
epicyclic can be generated in two distinct ways. 

It is evident that every epi- or hypo-cycloid, and (more 
generally) every epi- and hypo-trochoid, is an epicyclic, since if 
the rolling circle has a constant angular velocity its centre C will 
describe a circle uniformly about O, the centre of the fixed circle, 
whilst the radius CP which contains the tracing point P has a 
uniform rotation about C. See Figs. 81, 82. 


Conversely, it may be proved that every epicyclic is either an 
epi- or a hypo-trochoid: more particularly that every direct epi- 
cyclic is an epitrochoid, and every retrograde epicyclic is a hypo- 
trochoid. ‘This may be shewn by a comparison of (8), above, with 
the results of Art. 123. A simple geometrical proof will be given 
later (Art. 150), in connection with the theory of the ‘instantane- 
ous centre.’ 


The connection of the direct and retrograde epicyclics in Figs. 91—94 
with the four-cusped epi- and hypo-cycloids will be ‘apparent. 

Epicyclics played a great part in ancient Astronomy. If we ignore 
the eccentricities and inclinations of the planetary orbits, the Sun may 
be regarded as describing a circle round the Earth, and any other planet 
describes a circle in the same plane about the Sun. The path of the 
planet relatively to the Earth is therefore an epicyclic. This was the 
accepted view of the matter from the time of Ptolemy down to the 
sixteenth century, when it was graduaily superseded by the simpler 
mode of describing the phenomena discovered by Copernicus. 

The relative orbits of the planets have loops, as in Fig. 91. This 
accounts for the ‘stationary points’ and ‘retrograde motions,’ which 
were in fact the occasion of Ptolemy’s invention of epicyclics. 

The orbit of the moon relatively to the sun, on the other hand, 
though an epicyclic, has no loops ; it is, moreover, everywhere concave 
inwards, 


Ex. 1. If the angular velocities of the component circular motions 
are equal and opposite (”’ =—), we have 
B= (O.4 6!) CONN, 97 = (E— 70 V Rit iene seneeeet (4) 


so that the resultant motion is elliptic-harmonic. In the particular 
case of c’ = c, the ellipse degenerates into a straight line. 


This example is of importance in Physical Optics, 


Hx. 2, The special form assumed by an epicyclic when c’ = c¢ may 
be noticed, 


The equations (3) then become 
x= 2¢ cos} (n+ 7’) t. cos (n—n’)t, 
y = 2c sin} (n+) t.cost(n—n') t, } 
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or et INCOS Oy WG an SIM OE pen onend gute Nts ded te (6) 
; nm- 1 

where O=4t(n+n')t, r= 2c cos Bt aE rca ee ner te (7) 
: n+n 


The polar equation of the curve is therefore of the form 
T= ONC ORTIO ge sR Mtr a nies hhdans atte oessns tna (8) 
where m < |, according as the epicyclic is direct or retrograde. 
Figs. 92, 94 on p. 305 correspond to the cases m=, m=2, re- 
spectively. 
126. Curves referred to Polar Coordinates. The Spirals. 


There are several curves of interest whose equations are most 
conveniently expressed in polar coordinates. We begin with the 
‘ spirals.’ 

1°. The ‘equiangular spiral’ is defined by the property that 
the curve makes a constant angle with the radius vector. 


Denoting this angle by a, we have, by Art. 63, 


dr 
ao COU Ojos. Eitiotre era vance teins (1) 
the solution of which is (Art. 38) 
oT as IR is RP EE en (2) 
Fig. 95. 


As 6 ranges from — 0 to + 0,7 ranges from 0 to 0. See 


Fig. 95. 
20—2 
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Since by Art. 112, we have dr/ds=cos a, it appears that the length 
of the curve, between the radii 71, 72, 18 


rads 
i; Gp On = (Pg P,) BOOBS sass vn de cece sos one (3) 


1 


2°, The ‘spiral of Archimedes’ is the curve described by a 
oint which travels along a straight line with constant velocity, 
whilst the line rotates with constant angular velocity about a fixed 
point in it. 
In symbols, r=u, @=nt, 
whence 


if a=u/n 


Fig. 96. 


Fig. 96 shews the curve. The dotted branch corresponds to nega- 


tive values of 6. Another mode of generation of this curve has been 
explained in Art. 124. 


3°, The ‘ reciprocal spiral’ is defined by the equation 
A) herent RM ety ee (5) 


If y be the ordinate drawn to the initial line, we have 
sin 6 
6 Ld 


As 6 approaches the value zero, r becomes infinite, but y approaches the 
finite limit @ Hence the line y = a@ is an asymptote. 


y=r sind=a 
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The dotted part of the curve in Fig. 97 corresponds to negative 
values of 6. 


Fig. 97. 


127. The Limacon, and Cardioid. 


If a point O on the circumference of a fixed circle of radius 4a 
be taken as pole, and the diameter through O as initial line, the 
yadius vector of any point @ on the circumference is given by 


Q Se COS OF ovine uiceg capegiv ces was tere (1) 


Fig. 98. 
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If on this radius we take two points P, P’ at equal constant 
distances ¢ from Q, the locus of these points is called a ‘limagon.’ 
Its equation is evidently 

Y= GCOS UAC) awa swoheas tan saee (2) 


This includes the paths both of P and of P’, if @ range from 0 to 27. 
If ¢<a, the curve passes through O when 
@ =cos"!(— c/a), 
and forms a loop. See the curve traced by the points P,, P,’ in 


Fig. 98. Ifc>a,r cannot vanish ; see the curve traced by P;, P;’ 
in the figure. 


In the critical case of c =a, the loop shrinks into a cusp. The 
locus is now called a ‘cardioid’ or heart-shaped curve. Its 
equation is 

pf CEP CORO Js Vac cko ste eter (3) 
See the curve traced by P,, P, in the figure. Also Fig. 84, p. 301. 


128. The Curves 7+”=a" cos 70. 
A number of important curves are included in the type 
PP mC COSNE - cc.ctameacgdt osc eee (1) 


The curves corresponding to equal, but oppositely-signed values 
of n, are ‘inverse’ to one another; see Art. 130. 


Thus if n=+ 1, we have the circle 


= 00-0). -vactesucenpamacte ccs eden (2) 
and the straight line 
1.608 6 = 0, ene ie, Me, ene roe eee (3) 
If n = + 2 we have the ‘lemniscate of Bernoulli’ 
(8 GP OOS ZO sa dayene sea anaes (4) 
and the rectangular hyperbola 
1 COS BOl== OP): on. caus uy aoewsane heen (5) 


The equation (4) makes 7 real for values of 6 between + 7, imagi- 
nary for values between {7 and $7, and so on. Also 7? is a maximum 
for 6=0, 6=7, ete. It follows that the lemniscate consists of two 
loops, with a node at the origin. See Fig. 106, p. 321. 


If n= + 4, we have the cardioid 


7 =a? cos 40, or r=foQ+008 8), .......:. (6) 
and the parabola 
7? cos J0=a%, or r= acer commu meee: (7) 
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If we differentiate (1) logarithmically, we find, if ¢ denote the angle 
between the tangent and the radius vector, 


ldr 
cot d= > db PAI) evicitkt asics os de ns any vaste (8) 
or DEAT EO seep stu heels skiens Sea ss (9) 


The student should examine the meaning of this result in the various 
special cases mentioned above. 
129. The Tangential-Polar Equation. 


If p be the perpendicular from the origin on any tangent, and 
r the radius vector of the point of contact, p will in general be a 
function of r, The equation expressing this relation is called the 
‘tangential-polar’ equation of the curve. 


If the ordinary polar equation be given, the tangential-polar 
equation is to be found by eliminating @ and ¢@ between the 
formule 

alt dr _ t (1) 
p=rsin ¢, eT ee DAR Meats sae ciae ss 
(for which see Art. 63) and the given equation. 
From (1) we obtain 
1 1 di 
P = 5 (1 + cot? )=545,() - Teas ies (2) 

It is occasionally convenient to employ the reciprocal of the 

radius vector instead of the radius itself. If we write 
1 du ldr 


ie eo have dd Pde (3) 
and the formula (2) takes the shape 
1 du\? 
aout (53) Pe enn ae (4) 


It is important, with a view to some applications in Dynamics, 
to notice that if the tangential-polar equation be given, say 


aT ACT Ne tae tion tac ose soe ae rele te (5) 
the curve is determinate save as to orientation. For we have 
dé 
UB ee tan d= ese Gy ea (6) 
pd 
whence O-«a alae be dea haw eet. yar (7) 


A variation of the additive constant a has merely the effect of 
turning the curve bodily through an angle about 0. 
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Ex. 1. In the equiangular spiral, we have 


pal 


DP APBD IG, Gases ese sacOay wtnceecae teats (8) 
Ex. 2. In the circle =< DUS O arnt A nescte meas taodes (9) 
we have, as in Art. 63, ¢=6, and therefore p/r = r/2a, or 
PET 2s cecavedsie serie entered (10) 
Ex, 3. In the parabola 
Th 9 (0 BOC" EO ie ates cca ott noes as eae (11) 
where the focus is the pole, we find ¢=}37r—40, p=rcos40, whence 
Of robo B ep DoS OSRRO DUR IODCE Sct (12) 


This is a well-known property of the curve. 


This example, like the preceding, is included in a general result 
embracing all curves of the type 


gr = GCOS 00k ce os ce ncs teow Reece pare (13) 
By Art. 128 (9) we have 
p=rsin d= C0820, .......: Ree nos eee (14) 
whence, eliminating 0, 
piss PEN a™ Cae ndlanrnet eee cose ce ee (15) 
Thus in the case of the cardioid (n=4), we have 
id | SME ice Seer gr Ae (16) 


Ex. 4, The tangential-polar equations of the central conics may 
be given here, as they are sometimes employed in Dynamics, although 
the proofs do not require the use of the Calculus. 


First let the origin be at the centre. The Cartesian equation of 
the conic being 


eg ie 
ag Bec ronaunSens cae eee sare ane (17) 
we have, if B be the conjugate semi-diameter, 
pi=ab, and Mte=F+ aly .arictsaee (18) 
by known properties of central conics, Hence 
at? 
P aa OP at eg en eons eae rane: (19) 
In the particular case of the rectangular hyperbola we have 
DUES Orn coca cael neon ne EE (20) 


since B=r, This is also obtained by making m =— 2 in (15) above. 


Hx. 5, Again, taking a focus as pole, let us denote the perpendicular 
and radius vector corresponding to the other focus by p’ and 7’, Since 
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the tangent makes equal angles with the two focal radii, we have 
p/r =p'/r’, and therefore 
ETE 
li ce 
Now pp’ = 6?, and, in the ellipse, 7+ 7’=2a. Hence, for this curve, 
pr =0/(2a—-r), 
or, if 7 denote the semi-latus-rectum (b7/a), 


ete Je | 
p ce Py ae a@ ee ri (21) 
In the hyperbola, we find 
y ae | 
P =+ 5s i me Recesocccododspoedoscsogne (22) 
the upper sign relating to the branch nearest to the origin, the lower 


to the further branch. 


Ex. 6. To find the curve in which 
PGW sno rin ser ses sussvnet condese coeds (23) 
Substituting in (6), and integrating, we find 
rdr ee 
gs [ee et ee 
O-a "a 2 sin” =, 
or Wa OF NM Oma) Sevectiegraersscaven seve (24) 


a lemniscate. 


130. Related Curves. Inversion. 


There are various geometrical theories in which one curve is 
associated with another connected with it by a definite relation. 


A simple instance is that of ‘inversion.’ 
If from a fixed origin O we draw a radius vector OP to any 
given curve, and in OP take a point P’ such that 
OY CS OV net 1 heal en rat Bae ae (1) 
where k is a given constant, the locus of P’ is said to be the 


‘inverse’ of that of P. The point O is called the ‘centre, and 
k? is called the ‘constant, of inversion. 


Q’ 
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A curve and its inverse make supplementary angles with the 
radius vector. For if P, Q be the consecutive points of a curve, 
and P’, Q’ the corresponding points on the inverse curve, we have 


OP .OP’=0Q. OQ, and therefore 
OP:500= 0092 OF Vile cee (2) 


Hence the triangles POQ, Q’OF’ are similar, and the angles OPQ, 
OP’Q are supplementary. In the limit, when Q is infinitely close 
to P, these are the angles which the respective tangents make 
with the radius vector. 

It follows that if two curves intersect, the respective inverse 
curves will intersect at the same angle. In particular, orthogonal 
curves invert into orthogonal curves. 

It is proved in books on elementary Geometry that the inverse 
of a circle is a circle, except in the particular case where the 
centre of inversion is on the circumference, when the inverse locus 
becomes a straight line. 


There are various devices by which the inverse of a given curve 
can be traced mechanically. ‘ 


1°. Peaucelher’s Iankage. 


This consists of a rhombus PAQB formed of four rods freely 
jointed at their extremities, and of two equal bars connecting 
two opposite corners A, B to a fixed pivot at O. 

It is evident that, whatever shape and position the linkage 
assumes, the points P, Q will always be in a straight line with 0. 
If V be the intersection of the diagonals of the rhombus, we have 


OP. 0Q= ON? ~ PN*= 0A? ~ AP? = const. ......(1) 


A 


Fig, 100. 


Hence ae (or Q) be made to describe any curve, Q (or P) will 
describe the inverse curve with respect to OQ. 


In particular if, by a link, P be pivoted to a fixed point S, 
such that SO=SP, the locus of P is a circle through O, and 
consequently the locus of @ will be a straight line perpendicular 
to OS. This gives an exact solution of the important mechanical 
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problem of converting circular into rectilimear motion by means 
of link-work. 


2°. Hart's Linkage. 
This consists of a ‘crossed parallelogram’ ABCD formed of 


Fig. 101. 


four rods jointed at their extremities, the alternate sides being 
equal. A point O in one side AB is made a fixed pivot, and P, Q 
are points in AD and BC such that 


AP: PD=CQ: QB=A0: OB,=m : n, say. 


Evidently O, P, Q will lie in a straight line parallel to AC and 
BD. If H, K be the orthogonal projections of A, C on BD, and 
N be the middle point of BD, we have 


AC. BD=2NH .2NB = DH? -— BH*= AD — AB 


Now OP-: BD =AO0O;: AB=m 2 m+n, 
and 0Q:AC=B0:AB=n :m+n. 
Hence OP .0Q= eons AB) =iconst, eee (2) 


Hence P and Q describe inverse curves with respect to 0. 


As before, by connecting P to a fixed pivot S by a link PS 
equal to SO, we can convert circular into rectilinear motion. 


131. Pedal Curves. Reciprocal Polars. 

If a perpendicular OZ be drawn from a fixed point O to the 
tangent to a curve, the locus of the foot Z of this perpendicular 
is called the ‘pedal’ of the original curve with respect to the 
origin O. 
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Thus: the pedal of a parabola with respect to the focus is the tan- 
gent at the vertex. The pedal of an ellipse or hyperbola with respect 
to either focus is the ‘auxiliary circle.’ 


If OZ =p, and if be the angle which OZ makes with any 
fixed straight line, then p, yx» may be taken to be the polar coordi- 
nates of Z with respect to O as pole. Hence if the relation be- 
tween p and can be found, the polar equation of the pedal can 
be at once written down. ) 


The angle which the tangent makes with the radius vector 
at corresponding points is the same for a curve 
and its pedal. For let OZ, OZ’ be the perpen- 
diculars from O on two consecutive tangents 
PZ, PZ’, and let OU be drawn perpendicular 
to ZZ’ produced. The points Z, Z’ lie on the 
circle described on OP as diameter. Hence 
the exterior angle OZU of the quadrilateral 
OZZ’P is equal to the interior and opposite 
OPZ’. In the limit these are the angles which 
OZ and OP make with the tangent to the pedal, ° 
and with the tangent to the original curve, re- 
spectively. 


Also, by similar triangles, we have Fig. 102. 
OU O02 S02 OR een pace (1) 


Hence if r be the radius vector of the original curve, p the 
perpendicular from O on the tangent, and p’ the perpendicular 
from O on the tangent to the pedal, we have, ultimately, 


+ 


p lo= pir; or pis pr, Rigi saeesscedeess (2) 
Again, if OZ’ meet PZ in N, we may write 
OZ=p, OZ’=p+S5p, £2Z02Z'=2ZPZ'=S 
Neglecting small quantities of the second order, we have 
Sp = NZ’ = PZ’. dp. 


Hence, proceeding to the limit, when PZ’ coincides with PZ, we 
obtain an expression for the projection of the radius vector on the 
tangent to a curve, viz. 


This result enables us easily to solve the problem of ‘negative 
pedals,’ viz. to find the curve having a given pedal. Taking O as 
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origin, and the initial line of wy as axis of a, the coordinates of the 
point of contact P are given by 


«=O0Zcos~—ZPsinwy, y= OZ sin + ZP cos th, 
or areca 


epee 2 Dos ae, 
y=psiny dn VY 


Ex. 1, If the origin be at the centre of the conic 


and y be the angle which p makes with Oz, it is shewn in books on 
Conic Sections that 


p = a cos b+ 0 sin? fe... cFFiceessceceenees (6) 
Hence the polar equation of the pedal is 
SG OO SEU OO, coos ononnssorieooa0nnde (7) 
In the case of the rectangular hyperbola 
CP AY Wn essen viee.seaeaces sere o) 


the pedal is the lemniscate 
Fea 01 dO ee PSR RRA a (9) 


Ex. 2. In the case of a circle of radius a, the pole O being at a 
distance ¢ from the centre C, and the line OC being the origin of y, we 
have at once from a figure 


A Hie COL Wem (ene seaisanc ences eninons (10) 
Hence the pedal is the limagon 
Pre WFC COS OD acaientevess angst couse seers (11) 


If O be on the circumference, we have c=a, and the pedal is the 
cardioid 


Pea COBO). Oeseviucssnun sania sesess (12) 

Lx, 3. To find the curve whose pedal is the cardioid 
Pe OL GE COs ON as cass bass fon tpone<t (13) 
Writing PAGCOR Wy oa abshie do dems tongs at'e enn (14) 


the formule (4) make 
Lx=acosy+a, y=asiny, 
whence (el) ema ccsese rains tanvie sds hs (15) 


a circle through the origin, 
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The locus of the pole of the tangent to a curve S, with respect 
to a fixed conic &, is called the ‘reciprocal polar’ of S. It is proved 
in books on Conics that if 8’ be the locus of the poles of the tan- 
gents to S then S is the locus of the poles of the tangents to S’. 
This explains the use of the word ‘reciprocal.’ 

We shall here only notice the case where the fixed conic > is 
a circle. If O be the centre of this circle, and & denote its radius, 
the pole P’ of any tangent to the curve S is found by drawing OZ 


Fig. 103. 


perpendicular to this tangent, and by taking in OZ a point P’ 
such that 
OZ: OF TO tate secre ee (16) 


Hence the reciprocal polar is in this case the inverse of the pedal 
of the given curve, with respect to the point O. 


By the reciprocal property above cited, the original curve must 
be the inverse of the pedal of the locus of P’. This is easily 
verified; for if P be the point of contact ofthe tangent to the 
original curve, and if OP meet the tangent to the locus of P’ in 
Z’, the angles OP'Z' and OPZ will be equal. Hence OZ’P’ is 
a right angle, and Z’ traces out the pedal of PP’. And, since 
PZP'Z’ isa cyclic quadrilateral, we have 

OP 708 = 02,0 OR = hi? pikisiecsne (47) 


Hence P describes the inverse of the locus of Z’, 

Ex. 4. The reciprocal polar of a circle with respect to any origin 
is a conic having the origin as focus. 

As in Ex. 2, the formula for the pedal of the circle is 


P= OF C008 Wr ca savccbunceeut neice (18) 


Writing @ for y, and k*/r for p, we get the equation of the reciprocal 


polar in the form 
2 


LEE speed 
= eather eta ni cleat ee (19) 
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which represents a conic, having its focus at the origin, of eccentricity 
c/a. Hence the conic is an ellipse, parabola, or hyperbola, according 
as the origin is inside, on, or outside the circle. 


Hx. 5. The pedal of the conic 


2, 2 


& 
15 


with respect to the centre, is given by 


a COG Wek OF BIDE Ys. Fens cose xs ote wna s (21) 
Hence the reciprocal polar is 


4 ve 
= = 0) COs OSE TOU, Sanaa aaquosonescoaae (22) 
or GO A OP a Ah a ae acanasm clues teainnn'es (23) 


a concentric conic. 


132. Bipolar Coordinates. 
A curve may be defined by a relation between the distances 
(r,7’) of any point P on it from two fixed points, or foci, S, S’; thus 
A edt Vie OF be, sSiekicsae etna tans ce eeeee (1) 
If we denote the angles PSS’, PS’S by 6, 0, respectively, and 
the angles which the radii 7, 7’ make with the tangent by ¢, ¢’, we 
have, as in Art. 112, 


dr dr’ ; 
ds 7 08 b Fak oe 


Pl ae r 5 asin ¢’. 


ds 
We have, in addition, the relations 
reind=r sn, reoos@+r’ cos0=20,  ...... (3) 
where c= 48S’, 


320 INFINITESIMAL CALCULUS (CH. IX 


Ex. 1. In the ellipse we have 


= Eg Die co Seen seas eer nals eee eee ae (4) 
dr dr’ 
and therefore FPS Pa 0, 
that is, cosd+cosd’=0, or P=HT—HGi .cceecseeseveee (5) 


The focal distances therefore make supplementary angles with the 
curve. 


Similarly, in the hyperbola 
rd Ae ei-O  eey FARE aren TO (6) 
we find COS’ CON dyn gosth. on cues tee seeteoaaeee (7) 
or, the focal distances make equal angles with the curve on opposite 


sides. 


Ex, 2. To find the form which a reflecting or refracting surface 
must have in order that incident rays whose directions pass through 
a fixed point S may be reflected or refracted in directions passing 
through a fixed point S’. 


The case of reflection is merely the converse of Ex. 1. The surface 
must have the form generated by the revolution of an ellipse or hyper- 
bola about the line joining the foci (S, S’). 


In the case of refraction, we have, if » and p’ be the refractive 
indices of the two media, 


PRIN X= PRIN, _ cenccekstes seceeneaee (8) 
where X=+t (Fr—4), XY Ht ET— Pe ceeeeereeveeeee (9) 
Hence pe COS Gt a-OO8 @ =/05- Gaguateaeee cece (10) 


d Ni : 
or ae (eT EH’) = 0. oaake Sneatisetasaeen oes (11) 


Integrating, we have 
pre 6 = CONS te te dessnviene cee (12) 


These curves, in which the sum (or difference) of given multiples of 
the two radii is constant, are called ‘Cartesian ovals,’ after Descartes, 
by whom the optical problem was first discussed. 


When the lower sign in (12) is taken, the family includes the circle 


PP ca ae, .. ake cewentnts a ee eee (13) 
See Fig. 105. 


Hu. 3. The ‘ovals of Cassini’ are defined by 
rr = ie, 


k being a given constant. Since for a point P in SS’ the greatest 
value of v7" is c*, it follows that the curve will consist of two detached 
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ovals surrounding S, S’, respectively, or of a single oval embracing both 
points, according as k Sc. 


Fig. 105. 


In the critical case of k=c the curve is known as the ‘ lemniscate 
of Bernoulli’; this presents itself in various mathematical problems. 
If O, the middle point of S’S, be taken as pole, and OS as initial line, 
of a system of coordinates 7,, 0,, we have 


=r? +c —2cr,cos6,, r2=7,2 + c* + 2er, cos 0,3 
the equation of the lemniscate is therefore 
(7,? + c?)? — 4e’r? cos? 0, = c', 


which reduces to 
PEELE COR LU sy “nesnas verdevns vorenetess (15) 


Cf. Art. 128, 
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Ex. 4. The magnetic curves. 


If S, 8’ be the N. and S. poles of a magnet, the forces at any point 
P may be represented by p/r? along SP, and p/r? along PS’. A ‘line 
of force’ is a line drawn from point to point always in the direction of 
the resultant force. Expressing that the total force at right angles to 
the line is zero, we have 


Fsin $+ 5 sin = 0; 
1d6 1d@’ 
moe Aye SOL encetantibbsa sees arene 16 
or ee Oar (16) 
Hence, since 7 sin @-= 7’ sin 6’, we have 
EN en ie 
sin 0 + sin 6 eeu 
or COS:O'4 COS MLS CONS. 5.5 sense cen eaesanene (17) 


An ‘equipotential line’ is a line such that no work is done on a 
magnetic pole describing it. Expressing that the total force in the 
direction of the line is zero, we find 


£ cos ¢ — 5; cos o=0, 


7 
lar 1 dr’ ; 
or rds rds =(0), i i id (18) 
whence Ns = SST OOHST enc ars nade eet ena Re (19) 
r+ 


The equipotential lines will necessarily cut the lines of force at right 


angles, 


EXAMPLES. XLII. 


(Algebraic Curves.) 


1. Trace the curves 
y=4u(l—-a), yartav+l. 
2. Trace the curve 
ay =x (a—x), 
and shew that it forms a loop of area 8a’. 


Find where the breadth of the loop is greatest. [aoe 24.] 


8. Trace the curve 
ay? = a (a? — 2°), 


and shew that it forms two loops, each of area 2% 


EXAMPLES 823 


4. Trace the curves 
y=x(e—1), y?=23(1—2), 
5. Trace the curve 
ay? = a ( ee a), 
and shew that it encloses an area }7a’, 
6. Trace the curve 
ay! = a ( qn a’), 
and shew that it encloses an area 8a’. 
7. The length of an arc of the curve 
ay? = a 
(Fig. 70), from the vertex to the point whose abscissa is a, is 
Stee 
27 /a 


8. The mean centre of the area included between the curve 
ay? =«* and the line «=/, is at the point (fA, 0). 


(9a + 4a)*— 8c. 


9. If the curve ay?=<* revolve about the axis of x, the volume 
included between the surface generated, and any plane perpendicular 
to the axis, is one-fourth that of a cylinder of the same length on the 
same circular base. 


10. Trace the curves 
2 1 2 1 
fy Yoaanay 
11. The area included between the curve 
TS ial 
a x 
(Fig. 72) and its asymptote is 7a’. 


If the same curve revolve about its asymptote, the volume of the 
solid generated is $7°a’. 


12. Trace the curves 


e+) wil 
y ae y = = 
13. Trace the curves 
5 +1 : el 
I ae oa I lene 
14. Trace the curves 
ys 14 0) eh x 
Y Ty? feels 


Determine the maximum and minimum ordinates (if any), and the 
points of inflexion. 
21—2 
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15. The area included between the curve 
= fa 
i= a-x 
(Fig. 74) and its asymptote is #7a’. 
If the same curve revolve about its asymptote the volume of the 
solid generated is 47a’, 
16. ‘Trace the curve 
a aan 
Y ~ B+ op? 
and shew that the area included between its two branches and either 
asymptote is 2a’. 
17. Shew that the area included between the curve 


y page Goes 


a- x 
(Fig. 73) and its asymptote is } (w+ 4) a% 


18. Trace the curve ; 
2 art 
Yo — AEE, 
and shew that the area included between the curve and either 
asymptote is $a”. 


19. Trace the curve 


a — a 
y ae et 


and shew that it forms a loop of area 4 (a — 2) a, 
20. ‘Trace the curve 
Wace 
y = 7p (2a — @) (2 — a) 
and shew that it encloses an area 37a’. 
21. Trace the curve 
ne ee 
aa (w@— 6)? +07, 
22. ‘Trace the curve 


e=t—8, y=l1—-t4 


for real values of ¢; and prove that it forms a loop of area 44. 


EXAMPLES oo 


EXAMPLES. XLIII. 
(Catenary, Cycloid, etc.) 


1. Prove that, in the catenary y= cosh a/c, 
Say? 


2. Prove that the catenary is the only curve in which the perpen- 
dicular from the foot of the ordinate on the tangent is of constant 
length. 


3. Of all the catenaries which pass through two given points at 
the same level, and have their axes vertical, shew that there is one 
in which the depth of the directrix below the given points is a 
minimum, 

Also prove that in this catenary the tangents at the given points 
meet on the directrix. 


If 26 be the distance between the given points, the depth of the 
directrix is bsinhw, the are of the curve is 6 (sinh w)/w, and the 
inclination to the horizontal at the given points is cos—!(sech w), where 
u is the positive root of uw tanh w= 1. 


4, The coordinates of any point on the tractrix may be expressed 
in the forms 
x=a(u—tanhu) y=asechu, 


where w is a variable parameter. 
5. Prove that, in the tractrix, 
y = ae- sla, 
the arc s being measured from the cusp. 


6. The volume of the solid generated by the revolution of the 
tractrix about its asymptote is 37a’. 


The surface of the same solid is 47a? 


7. Ifthe coordinates of a moving point be 
x=acoshnt, y=bsinh nt, 


where ¢ is the time, the path is a hyperbola, and the velocity varies ag 
the length of the semi-conjugate diameter measured up to its inter- 
section with the conjugate hyperbola. 


Also shew that the area swept over by the radius vector increases 
uniformly with the time. 


8. The area of either loop of the Lissajous’ curve 
ev=asin2(nt—«), y=bcosnt 
is £ab cos 2e. 


" qie~ woeee 


— peer ere 
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9. Prove that the Lissajous’ curve 
z=acosnt, y=bcos 3nt 


consists of part of the curve 


Trace this curve. 


10. If, in the cycloid, the rolling circle has a constant angular 
velocity, the velocity of the tracing point P is proportional to the 
normal JP (see Fig. 79). 


11. The volume generated by the revolution of a cycloid about its 
base is 52a’, if a be the radius of the generating circle. 


The surface of the same solid is $47a?. 


12. The portion of a cycloid between two consecutive cusps re- 
volves about the tangent at the vertex; prove that the area of the 
surface generated is 3?7a?. 

Also prove that the volume included by the above surface and the 
planes of the circles described by the cusps is 7a’, 


13. The volume generated by the revolution of a cycloid about its 
axis is ¢(97?— 16) wa’. 
14, The surface of the same solid is $ (3a — 4) ra’. 


15. The mean centre of the arc of a cycloid, from cusp to cusp, is 
at a distance 4a from the base. 


16. The mean centre of the area included between a cycloid and 
its base is at a distance $a from the base. 


17. Prove that, in the curve 
2 2 2 
wee + y> — a, 
the intercepts made by the tangent at any point on the coordinate 
axes are a® a, a’ yt, respectively. 
Hence verify that the length of the tangent intercepted by the 
axes is constant. 


18. Prove, from the equations 


w=acos0, y=asin®6, 
that, in the astroid, 
ds 
do 
and thence that the whole length of the curve is 6a, 


= 3asin 6 cos 6, 


19. Prove that the area of the astroid is 37a*, 
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20. The volume generated by the revolution of the astroid about 
the line joining two opposite cusps is 22,7a°. 
21. The length of a quadrant of the curve 
x=acos®§@, y=bsin' 8, 
is (a? + ab + b°)/(a + 0). 
The area enclosed by the same curve is 2zab. 
22. The whole perimeter of an n-cusped epi- or hypo-cycloid is 
8(n+1) 5 
n 


where a is the radius of the fixed circle. 
23. Sketch the curve obtained by compounding two uniform 
circular motions when the radii of the circles are equal, but the 


periods slightly different, (i) when the rotations are in the same 
direction, and (ii) when they are in opposite directions. 


24. Prove that in an epicyclic the tangent line cannot pass through 
the centre unless nc < n'c’, where c is the greater of the two quantities 
e,¢’. (Art. 125.) 


25. Prove that the length of a complete undulation of the 
trochoid 


x=ab+ksin§, y=a—kcosé 


is equal to the perimeter of an ellipse whose semi-axes are a + k, a — k. 


EXAMPLES. XLIV. 
(Polar Coordinates.) 


1. Prove that all equiangular spirals of the same angle are identi- 
cally equal. 


2. Prove that in an equiangular spiral of angle a the area swept 
over by the radius vector (7) is 


+ (vr? —1;7) tan a, 
where 7,, 7, are the extreme values of 7. 


8. Prove that in the spiral of Archimedes the angle (#) between 
the tangent and the radius vector is given by 
a 
C8 OH Tear 


4. Prove that in the reciprocal spiral the area swept over by the 
radius increases proportionally to the radius. 
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5. Shew that all chords drawn through the pole of a cardioid are 
of the same length. 
Does the same hold of the limagon ? 
6. The area of the cardioid 
7 =a (1 + cos 6) 
is 37a’, 
7. Trace the curve 
r=a+2acos 6, 
and prove that the area of the inner loop is °5435a?, 
8. Prove that, in the cardioid, 


a = 2a cos 30, 


do 
and thence that the whole perimeter is 8a. 


9. The volume generated by the revolution of the cardioid about 
its axis is $7a*. 


10. Prove that, in the cardioid, the maximum breadth (perpen- 
dicular to the axis) is 3,/3a, and that the double tangent cuts the axis 
at a distance 4a from the pole. 


11. Find the maximum ordinate, and the minimum abscissa, in 
the limagon 
r=acosO+e 


12. The area of the limacgon 
r=acosé+e, 
when c >a, is a (c? + da?). 


13. Prove geometrically that if two straight lines, touching two 
fixed circles, make a constant angle with one another. their inter- 
section traces out a limagon. 


14. The whole area of the lemniscate 
a = a? cos 26 


is a 
15. The perimeter of either loop of the same curve is 


Qa ie i ae CO 
Jo (1 — 2 sin? @)° 


Prove that, in the notation of elliptic integrals (Art. 111), this is 


equal to 
1 
lal, ( 5 ). 
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16. The mean centre of the area of either loop of the lemniscate 
is at a distance 1,/27a from the pole. 


17. Shew that the area included by one loop of the epicyclic 
r=asin md 
is ra?/4m. 
18. Trace the curve r* = a? cos 0. 


19. Prove the following properties of the ‘solid of greatest 
attraction’ (viz. the figure generated by the revolution of the curve 
7? = a? cos 6 about the initial line) : 


(1) The volume is ;:7a'; 


(2) The greatest breadth is 1:2408a, at a distance -4389a 
from the pole ; 


(3) The mean centre of the volume is at a distance 35a from 
the pole. 


20. If the ‘polar subtangent’ of a curve be defined to be the | 
length intercepted by the tangent on a perpendicular drawn to the 
radius vector from the pole, prove that it is equal to r°d6/dr. 


Prove that in the reciprocal spiral the polar subtangent is constant. 
21. The tangential-polar equation of the involute of a circle of 
radius @ is 
p=r—a’, 
the centre being pole. 


22. Shew that in the spiral of Archimedes (Fig. 111) 


Ps Nasa 
rr 
23. Shew that in the reciprocal spiral (Fig. 97) 
Ie te jond 


24. Shew that in the curve 


a 
We 
cos m6” 


1 1l-—m? mm’ 


p ra r ae . 
25. Shew that in the curves 
a a 


r=——, r= 
cosh m6’ sinh m6? 
i) 1) agra ae 
Po Tw 
respectively, 
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26. Prove that, in the epicycloid (Art. 123), 
4 (a+) b 


(a+ 2b) 


What is the corresponding formula for the hypocycloid ? 


i P= ae+ 2 


27. Find the Cartesian equation of the curve such that 
p=asinwycos w. [a +y% =a3.] 
28. Vind the polar equation of the curve in which 


46 


Ve 
a + 3rt 


P 
29. Prove the formula 
ee i rdr 
(2? — p’) 
for the arc of a curve whose tangential-polar equation is given. 


80. Prove the formula 
pds=r'dd, 


and give its geometrical interpretation. 


Hence shew that if the area swept over by the radius vector of a 
moving point increase uniformly with the time, the velocity will vary 
inversely as the perpendicular from the origin on the tangent to the 
path, 


EXAMPLES. XLV. 
(Related Curves. Bipolar Coordinates.) 


1. The inverse of an equiangular spiral with respect to the pole is 
an equal spiral. 


2. The inverse of a hyperbola with respect, to the centre has a 
node at the centre. 


8. The inverse of a rectangular hyperbola with respect to the 
centre is a lemniscate of Bernoulli. 


4, Prove by means of the polar equations that the inverse of 
a straight line is a circle through the pole of inversion, and conversely. 


5. Prove by means of the polar equation that the inverse of a 
circle is a circle. 


6. The inverse of a parabola with respect to the focus is a 
eardioid, 


The inverse of any conic with respect to a focus is a limagon., 


7. Prove that the inverse of the ellipse 
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with respect to the centre is the curve 
ye y? 
@t+ yy =H (S45). 
Also shew that the curve, where it cuts the axis of y, will be 


concave or convex to the origin according as 6” < 2a”, 


8. From the fact that the cardioid is the inverse of a parabola 
with respect to the focus, or otherwise, prove that the normals at the 
extremities of any chord through the cusp are at right angles, and 
that the line joining their intersection to the cusp is perpendicular to 
the chord. 


9. Prove by inversion, or otherwise, that the cardioids 
r=a(1+cos6), r=b(1—cos 6) 
cut one another at right angles. 
10. If ds, ds’ be corresponding elements of a curve and its inverse, 
OR SOS SIO UP SIP BE 
where 7, 7’ are the radii. 


1l. The pedal of a parabola with respect to its vertex is the 
cissoid (Art. 119 (16)). 


12. If two tangents to a curve make a constant angle with one 
another, the locus of their intersection (P) touches the circle through 
P and the two points of contact. 


13. Prove that the area of a pedal curve is given by the formula 


Lp°dd. 
14. Prove that the arc of a pedal curve is expressed by 
frdy. 
15. The area of the pedal of an ellipse, the centre being pole, is 
br (a+ 8%, 


where a, 6 are the semi-axes. 
16. The pedal of the hyperbola 


ay 
op UF 


with respect to the centre consists of two loops, each of area 


2 


=1 


hab +4 (a? — 8%) tan z 


17. If p, p, be perpendiculars on the tangent to a curve from 
the origin of (rectangular) coordinates, and from the point (a, y;) 
respectively, prove that 

Pi =Py— % cosy — y, sin yy, 
where w is the inclination of the perpendiculars to the axis of a, 
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18. If A,, A, be the areas of the pedals of a closed oval curve 
with respect to the origin O and with respect to the point (a, y,); 
both these points being within the curve, prove that 


‘Qar 7r 
A, = A,-2, | Py COS vaya fe p, sin way + do (a2 + 4”). 
0 0 


19. Prove that the locus of a point such that the pedal of a given 
closed oval curve with respect to it as pole has a given constant area 
is a circle; and that the circles corresponding to different values of 
the constant are concentric. 

Also that, if O be the common centre, the area of the pedal with 
respect to any other point P exceeds the area of the pedal with 
respect to O by the area of the circle whose radius is OP. 


20. The negative pedal of the parabola 
oP = 4ax 
with respect to the vertex is the curve 
2Tay? = («x — 4a)? 
21. In what case is 
p=acos yp} 
22. Prove that the curve for which 
p=asin f cos f 
is the astroid 
, ay, S| 
oF +4f* = a. 
23. State what property follows by differentiation with respect to 
the arc (s) from the equation 
ye 7? = 
and verify the result geometrically. 
24. Prove the following construction for the normal at any point 
P of a Cassini’s oval: In PS, PS’ take points Q, Q’, respectively, such 
that PQ = PS’, and PQ’ = PS; the line joining P to the middle point 
of @Q’ is the required normal. 
25. A system of parallel rays is to be reflected so as to pass 


through a fixed point; prove that the reflecting curve must be a 
parabola. 


26. A system of parallel rays is to be refracted so that their 
directions pass through a fixed point; prove that the refracting curve 
must be a conic, and that the eccentricity of the conic will be equal to 
the ratio of the refractive indices. 


27. Prove that the equation of a Cartesian oval, referred to either 
focus as pole, is of the form 
rm —2(a+bcos 6)r+e=0. 


28. Prove that a Cartesian oval is necessarily closed, if we except 
the case where the curve is a branch of a hyperbola. 


CHAPTER X 
CURVATURE 


133. Measure of Curvature. 


As regards the applications of the Calculus to the theory of 
plane curves we have so far been concerned chiefly with the 
direction of the tangent at various points. We have not con- 
sidered specially the manner in which this direction varies from 
point to point. 

The subject of curvature, to which we now proceed, can be 
treated from several independent stand-points, and although all 
the methods lead to identically the same formule, it is important 
for the student to observe that they are in their foundations 
logically distinct. 

In the first of these methods*, we begin by defining the ‘total’ 
or ‘integral’ curvature of an are of a curve as the angle (dp) 
through which the tangent turns as the point of contact travels 
from one end of the arc to the other. 


The ‘mean curvature’ of the arc is defined as the ratio of the 
total curvature to the length (6s) of the arc; it is therefore equal to 
oy 
5s” 

The ‘curvature at a point’ P of a curve is defined as the mean 
curvature of an infinitely small arc terminated by that point. In 
conformity with the previous notation it is denoted by 


d 
EE ce MG ite aot te mal 
In a circle of radius R we have 6s = Réw, and therefore 
ae 
oe dee 


ae. the curvature of a circle is measured by the reciprocal of its 
radius. Hence, if p be the radius of the circle which has the 
same curvature as the given curve at the point P, we have 


* Other methods are explained in Arts. 136, 137. 
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A circle of this radius, having the same tangent at P, and its 
concavity turned the same way, as in the given curve, is called 
the ‘circle of curvature,’ its radius is called the ‘radius of curva- 
ture,’ and its centre the ‘centre of curvature.’ 


The length intercepted by this circle on a straight line drawn 
through P in any specified direction is called the ‘chord of 
curvature’ in that direction. If 6 be the angle which the direction 
makes with the normal, the length (q) of the chord is given by 


G = 20 COS OMe testes eee (3) 


If &, n be the rectangular coordinates of the centre of curvature, 
we have by orthogonal projections 


E=e—psiny, 2=Y+PCOSY, .....ccce (4) 
provided the zero of y~ be when the tangent is parallel to the 
axis of a. 


The centre of curvature is the intersection of two consecutive 
normals to the given curve. For if PC, P’C be the normals at 
two consecutive points, including an angle dy, and if és be the 
are PP’, then drawing the chord PP’ we have (see Fig. 107) 


OP 2 sin OP’P 
PE ange 
or: op=smop’p 22. °*_ 8s 


8s ‘sin by’ by" 
When P’ is taken infinitely near to P, the limiting value of 
each factor on the right hand, except ; 


the last, is unity. Hence, ultimately, 
CP =ds/dyp = p. 


In modern geometry a curve is re- 
garded as generated in a two-fold way, 
first as the locus of a point, and secondly 
as the envelope of a straight line (see 
Art. 141), Considering any continuous 
succession of these associated elements, 
the straight line is at any instant rota- 
ting about the point, and the point is Fig. 107. 
travelling along the straight line; and 
the curvature dy/ds expresses the relation between these two motions. 


If at any point the curvature is zero, the rotation of the tangent 
is momentarily arrested, and we have what is called a ‘stationary 
tangent.’ The simplest instance of this is at a point of inflexion 
(Art. 67), where the direction of the rotation of the tangent is reversed 
after the stoppage. - 
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If at any point the radius of curvature (ds/dy) vanishes, the motion 
of the point along the line is momentarily arrested, and we have a 
‘stationary point.’ The simplest instance of this is at a ‘cusp’ such 
as we have met with in Figs. 70, 74, 79, 83, etc. The direction of 
motion of the point is in such cases reversed after the stoppage. In 
the examples of Art. 119 a cusp was regarded as due to the evanescence 
of a loop: this shews in another way why the radius of curvature 
should vanish there. 


The consideration of curvature is of importance in numerous 
dynamical and physical problems. For example, in Dynamics, if the 
force acting on a moving particle be resolved into two components, 
along the tangent and normal to the path, respectively, the former 
component affects the velocity, and the latter the direction of motion. 
If from a fixed origin we draw a vector OV to represent the velocity 
at any instant, the polar coordinates of V may be taken to be » y, 
where v= ds/dt. Hence the radial and transverse velocities of V will 
(see Art. 112 (6)) be 


respectively. These are the rates of change of the velocity estimated 
in the direction of the tangent and normal to the path of the particle. 
Since 

Uae ho) ie (6) 
the latter component is equal to the product of the curvature into the 
square of the velocity. 


134. Intrinsic Equation of a Curve. 
The formula 


is of course most immediately applicable when the relation between 
s and yf for the curve in question is given in the form 


esd G1) RRP ee RR nee ag (2) 


This is called the ‘intrinsic’ equation of the curve, for the reason 
that its form does not depend materially on space-elements extra- 
neous to the curve. The only arbitrary elements are the origin 
of s and the origin of w, and a change in either of these merely 
adds a constant to the corresponding variable. 


If the intrinsic equation be not known, we may employ one or 
other of the formule of Art. 1385; or we may, in particular cases, 
have recourse to special artifices. See Exs. 4, 5, below. 
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Hx, 1. In the catenary we have 


whence p= S800 tz ser, castes ceri eee (4) 


the notation being as in Art. 120. On reference to the figure there 
given it appears that the radius of curvature is equal to the normal PG 


Ea, 2. In the cycloid (Art. 122) we have 
622 LEB US, ate oa Wace eee eee (5) 
and therefore : Pe 4G COB, cvonguceuinis, ett eegegaee (6) 


Hence in Fig. 79, p. 294, we have p=2PJ, or the radius of curvature 
is double the normal. 


fx. 3. Again, in the epicycloid we have (Art. 123 (11)) 


put atd)d. a 


z rey Wry vide Sea puts aoe seen (7) 
and therefore ; 
_4(a+b)b a _4(a+b)b 
ey: a psaray 8 dag oor COLD D carvan (8) 
Hence, on reference to Fig. 81, p. 297, it appears that 
_ 2(a+5) 
= 5: Di) SOR RO OBE Ser (9) 


where P/ is the length of the normal between the tracing point and 
the fixed circle. 


Ex, 4. In the parabola y* = 4ax we have 


UY EAE COU-U,, i ouasvaneo roses ements (10) 
2M) ROUT S 2a dw 
whence sin = iG = ~ sin? as ’ 
2a 
or Oe gin? yp’ eee mee rec ccc ee nsec cescos (11) 


the negative sign indicating that y diminishes as s increases. 


Hu. 5, If the ellipse 
Mad COS: y=b sin be <i eee (12) 


be supposed derived by orthogonal projection from the circle 


= @ CON Gh; e/= @ Sih, aes onees vex eon nee (13) 
ds 
we have pete Py Siekasiete so ieeeabec Dnt one aaa (14) 
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where £ is the conjugate semi-diameter. For the element of arc is 
altered from ad¢ to ds, and the parallel radius from a‘to B. Also since 
3h°dy and ja°5¢ represent corresponding elements of area, we have 


py =" x a4, 


d 
or 5 Shao area Ene ance ree ans (15) 
ds _ dsdp fp 
Hence P= Gy db dy ab‘ SO aes Se ORS 5 (16) 


. 


If » be the perpendicular from the centre on the tangent-line, we 
have p8 = ab, so that our result may also be written 


Ba ab? 
= oe or p= Fe ra aaa (17) 
Since p? =a cos’ yp + O’sin®?y = a? (1 —e* sin? y), 


the last form is equivalent to 
T-¢ 
(1 -e’sin? ye 
This formula leads to an important result in Geodesy. The figure 
of the Earth being taken to be an ellipsoid of revolution, the expression 
for the radius of curvature in terms of the latitude y is, if we neglect ¢-, 
Gynt net + §etsin®y) =a (I~ Je~ fe 00s Zt) eae (19) 
where «=(a-—6)/a=4e?; that is, « denotes the ‘ellipticity’ of the 
meridian. Integrating (19) we find, for the length of an arc of the 
meridian, from the equator to latitude y, 


p=a 


8=a (1 — de) — Fae sin WY. oereee cee sceseeeee (20) 
Lx. 6. In the equiangular spiral (Art. 126), we have 
Oe eens etree, (21) 
whence dy/ds = d0/ds = (sin a)/7, 
, 
or P= Ss weneeeererseeseceeneceeseeens (22) 


Hence the radius of curvature subtends a right angle at the origin, 


135. Formule for the Radius of Curvature. 


The expression dw/ds for the curvature is easily translated 
into a variety of other forms. 


1°. In rectangular Cartesian coordinates, we have 


d 
tanp= 5", Weis fiscaduse omnes (1) 
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and therefore 


diy d(dy\ _@yda _ dy 
se T= ds (da) det ds 8 ae” 
dy 
whence so Ee as Kenic Mog menee Meera (2) 


This form shews, again, that the curvature vanishes at a point 
of inflexion, where. d?y/dz? = 0 (Art. 67). 


- When dy/dz is a small quantity the formula (2) gives, approxi- 
mately, 


the proportional error being of the second order. This formula is 
an obvious transcript of diy/ds, since when wy is small we may 
write dy/dx(= tan yp) for x, and d/dw for d/ds.. It has important 
practical applications, e.g. in the theory of flexure of bars. 


2°, It was proved in Art. 181 that the projection (¢) of the 
radius on the tangent is given by 
dp 
t= dp eRe Se oes (4) 
If OU, OU’ be the perpendiculars from the origin on two conse- 


cutive normals PC, P’C, and if OU’ meet PC in N, we have, 
ultimately, 


OU'-O0U=U'N=ONSy, or 3t=CNESy. 


°o 


Fig. 108. 
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The limiting value of CU or CW is therefore dt/dyr, whence 


" es dt _ dp 
a er ps Spore (5) 
8°. With the notation of Art. 112 we have . 
dr 
-=cosg= a (6) 


ds _dsdrdp ds dr 
dy drdpdy  drdp’ 


Since 


this gives p=r=— 


a form which is very convenient of application when the tangential- 
polar equation (Art. 129) is given. 


fx. 1. In the catenary 


‘ 9 = COS (G/M), ous saseae deeds taomto cosas an (8) 
we have 
dy. . & dy 1 x dyn? - me 
de OD Tg g Ooh x 1+ (3) = cosh ee 
whence POON BION SAAN. Wem dcolinvsedanetses (9) 


Since y=a sec y, this agrees with Art. 134, Ex. 1. 
fix. 2, In the parabola 


ieeoy (9) (2) eee Aaa res cae ec eC EO (10) 
dr 2p*® 2r? 
we have Se hin ar Cae Be eae Mates one cena (11) 


ku, 3. In the central conics we have (Art. 129, Ex. 4) 


262 
oF =P 4eEP od teense ans areiers be ete (12) 
a?b? 
and therefore p=+t ipa eens ani apa (13) 


Cf. Art. 134, Ex. 5. 


136. Newton’s Method. 


In another method of treating curvature, employed by Newton*, 
a circle is described touching the given curve at P, and passing 
through a neighbouring point Q on it, and we investigate the 
limiting value of the radius. of this circle when @ is taken infinitely 
near to P, 
* Principia, lib. i., prop. vi., cor. 3, 
22—2 
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We can easily shew that in the limit the circle becomes identical 
with the ‘circle of curvature’ at P, as 
defined in Art. 183. For if C be the 
centre, then, since CP = CQ, there will 
be some point (P’) on the curve, be- 
tween P and Q, such that its distance 
from C is a maximum or minimum, 
and therefore* such that CP’ is normal 
to the curve. In the limit P’ approaches 
P indefinitely, and C, being the inter- 
section of consecutive normals, will 
coincide with the ‘centre of curvature.’ 


Newton’s method leads to a very 
simple formula for the radius of curva- Fig. 109. 
ture. Let Q’Q7' be drawn perpendi- 
cular to the tangent at P, meeting the circle again in Q’, and the 
tangent in 7. Since 


LPe= TQ. A 


we have 2p =hm TQ = tie 70: Bs uy Pane daneans (1) 

If Q’QT be drawn at a definite inclination to the normal at P, 
instead of parallel to this normal, the limiting value of the same 
fraction gives the chord of curvature in the corresponding direc- 
tion. It occasionally happens that the chord of curvature in some 
particular direction can be found with special facility ; the see 
of curvature can then be inferred by the formula (3) of Art, 13 


For instance, we can deduce the formula for the oe of 
curvature in Cartesian coordinates. Thus, referring to Fig. 42 
p. 158, and denoting by qg the chord of curvature parallel to the 
axis of y, we have 


1 QV V 2 QV 2 a" 
a lim py = hm Age 8 v= 3” (a) cos? wp, ...(2) 


where wis the inclination of the tangent at P to the axis of a. 


Since 
g=2pcosy, tanyp=¢’ (a), 
it follows that : 


= ” (a) cos y= See) ae ey (3) 
[1+ ig oper 
This is a except as to notation, with the formula (2) of 
Art. 135. 


* See Art, 63, Hx. 2. 
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Ex. 1, In the parabola, let QR be a chord drawn parallel to the 
tangent at P, to meet the diameter through 
P in V; see Fig. 110. We have, then, 
from the geometry of the curve, 

OV2=48P. PV, 
where S is the focus. Hence, for the 
chord of curvature (¢) parallel to the axis, 


c= lim SY = 45 ae cost (4) 


If 6 be the angle which the normal” 
at P makes with the axis, we have . 
cos 6 = SZ/SP, 


where SZ is the perpendicular from the 
focus on the tangent at P. Hence 


2 
p=4q sec 6=2 a 
since SZ? = SA. SP, A being the vertex. 


Ex. 2. In the ellipse (or hyperbola), if Q#, drawn parallel to the 
tangent at either extremity of the diameter PCP’, meet this diameter 
in V, we have 


QV2: PV.VP'=CD": CP%, 
Q 


D 


Fig. 111. 


where CD is the semi-diameter conjugate to CP. Hence, for the 
chord of curvature (¢) through the centre, 


QV? |. CP py _ 9 CD 

waa = lim CP Ae 2 OP: Ragiiseiacuntes (6) 
If CZ be the perpendicular from the centre on the tangent at 

P, and 6 the angle which CP makes with the normal, we have 


cos 6=CZ/CP, and therefore 
2 


CD 
p=aqsecO= Ta, ee eee reece rrorsesceveenes (7) 
in agreement with Art. 134 (17). 


g=lm—,; 
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Again, if 6’ be the inclination of either focal distance to the normal 
at P, it is known that cos 6’ = CZ/CA, where A is an extremity of the 
major axis. The chord of curvature (q’) through either focus is there- 
fore given by 


Ex. 3. To find the radius of curvature (p)) at the vertex of the 
cycloid 


om (6 «ain 0), y= (1 — 608 0). es amaenees (9) 
We have 
2 7 2 apa Laie 
a =a(6 + sin @)?+4 sin? 40 =a € + a “) > (44) ; 
2 
whence Po = limg-+o y Se AG, Staaten con eee eee (10) 


137. Osculating Circle. 


A slightly different way of treating the matter is based on 
the notion of the ‘osculating circle.’ If Q and RB be two neigh- 
bouring points of the curve, one on each side of P*, we consider 
the limiting value of the radius of the circle PQA, when Q and & 
are taken infinitely close to P. 


We can shew that if the curvature of the given curve be 
continuous at P, this circle coincides in the limit with the ‘circle 
of curvature.’ For if C be the centre of the circle PQR, there will 
be a point P’, between P and Q, such that CP’ is normal to the 
given curve, and a peint P”, between P and R, such that CP” is 
normal to the curve. Let P’C and P’C meet the normal at P in 
the points 0’ and 0”, respectively. Under the condition stated, 
C’ and C” will ultimately coincide with the centre of curvature at 


Fig. 112. 


* This condition is not essential, but it simplifies the proof, and meets all 
ordinary requirements. 
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P, and, since CC’ < C'C", C will a fortiori ultimately coincide with 
the same point. 

Since, before the limit, the circle PQR crosses the given 
curve three times in the neighbourhood of P, it appears that the 
osculating circle will in general cross the curve at the point of 
contact. See Fig. 116, p. 350. 


If in Fig. 41, p. 151, QV meet the circle through P, Q, P’ 
again in W, we have 
VW=PV7/Q¥, 


and therefore, for the chord of curvature of the curve y= $(a), 
parallel to the axis of y, 


ete 
Pvt 


wie cos? vr = $4” (a) cos? yy, 


2 = lim lim 
q 


as in Art. 136 (2). 
fx. If in Fig. 110, p. 341, the circle PQR meet PV in W, we have 


QV .VR=PV.VW, and therefore VW = 4S8P. 


Hence the chord of curvature parallel to the axis of the parabola 
is 4SP. 


A similar argument may be used to find the chord of curvature 
through the centre, in the case of the ellipse (Fig. 111, p. 341). 


138. Envelopes. 


Suppose that we have a singly-infinite system, or family, of 
curves differing from one another only in the value assigned to 
some constant which enters into their specification. Two distinct 
curves of the system will in general intersect; and we consider 
here, more particularly, the limiting positions of the intersections 
when the change in the constant (or ‘ parameter, of the system, 
as it is sometimes called), as we pass from one curve to the other, 
is infinitely small. On each curve we have then, in general, one 
or more points of ‘ultimate intersection’ with the consecutive 
curve of the system. ‘The locus of these points of ultimate inter- 
section is called the ‘envelope’ of the system. 


Ez. 1. <A system of circles of given radius, having their centres 
on a given straight line. The parameter 
here is the coordinate of the centre. 


Tf C, C’ be the centres of two circles 
of the system, the line joining their in- 
tersections bisects CC" at right angles. 
Hence the points of ultimate intersection 
of any circle with the consecutive circle 
are the extremities of the diameter which 
is perpendicular to the line of centres. 
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The envelope therefore consists of two straight lines parallel to the 
line of centres, at a distance equal to the given radius. 

Ex. 2. A straight line including, with the coordinate axes, a 
triangle of constant area (h’). 

If AB, A'B’ be two positions of the line, intersecting in P, the 
triangles APA’, BPB' will be equal, whence 

PANE A sar Deel 
Hence, ultimately, when AA’ is infinitely small, P will be the middle 
point of AB. If a, y be the coordinates of P, and o the inclination of 
the axes, we have, then, OA = 2x, OB = 2y, and therefore 
2ey sin w = k?. 

The envelope is therefore a hyperbola having the coordinate axes as 
asymptotes. Fig. 114 illustrates the case of w= }7. 


x 


Fig. 114, 
139. General Method of finding Envelopes. 
The equation of any curve of the system being 
DAR, Ys OC) =O aunt acecc seein ass ekee (1) 


where a is the parameter, then at the intersection with another 
curve 


Gr, 0!) = Olen ee os arene reece 2 
we have, evidently, ) 
p(x, y, &) — b (® Y, &) 
pi sh QJ ae dnl seees (3) 


When the variation «’ — a of the parameter is infinitely small, this 
last equation takes the form 


a ree 
aa? C2, YO) Otte aetna arenes (4) 
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where 0/da is the symbol of partial differentiation with respect 
toa. See Art. 34. 


The coordinates of the point, or points, of ultimate intersection 
are determined by (1) and (4) as simultaneous equations, and the 
locus of the ultimate intersections is to be found by elimination 
of a between these equations. 


Ex. 1. The circles considered in Art. 138, Ex. 1 may be repre- 
senied by 


(eG Pa aU Gil, Sales La nartcatige ska oie ee (5) 
Differentiating with respect to a, we find « 
aay ON aes scie beads dee e et wsvroceen (6) 
Eliminating a between (5) and (6) we get 
RA oa Henig eR A OTR (7) 


the envelope required. 


Ex. 2. Ifa particle be projected from the origin at an elevation 6, 
with the velocity ‘due to’ a height h, the equation of the parabolic 
path is 


te 
y =x tan) — 45 sec? 8, Tvighin he eo ecnce (8) 


where the axes of x, y are respectively horizontal and vertical. Writing 
a for tan 0, we get 


2 
Pare eG iat ye oer erator (9) 


To find the envelope of the paths for different elevations, and 
therefore for different values of a, we differentiate (9) with respect to a, 
and find 


This is satisfied either by «=0, or by aw=2h. The former makes 
y= 0, and shews that the origin is part of the locus, as is otherwise 
obvious. The alternative result leads, on elimination of a, to 


OA AHN IY) BM pisaicten Soins sie WonGanoene v3 (11) 


a parabola having its axis vertical, its focus at the origin, and its 
vertex at an altitude h*. 


140. Algebraical Method. 
If in the equation DCO RYO) MeO ecco re cts tgain sins. 5 etn Bee (1) 


¢ be a rational integral function of a, the rule of the preceding 
Art. may be investigated otherwise as follows. 


* This problem is interesting historically as being the first instance in which 
the envelope of a family of curved lines was obtained (Bernoulli). The general 
method of finding envelopes appears to be due to Leibnitz. 
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If we assign any particular values to , y, the equation deter- 
mines a, that is, it determines what curves of the system pass 
through the given point (#, y). If the equation be of the nth 
degree in a, the number of these curves (real or imaginary) will 
be n, and these » curves will in general be distinct. But if the 
point in question be at the intersection of two consecutive curves, 
two of the values of a will be coincident. Now it was shewn in 
Art. 50 that the condition for a double root of the equation in @ is 


Me ie Oe ee ee (2) 


The ultimate intersections are therefore determined as before by 
(1) and (2) as simultaneous equations, and the envelope by elimi- 
nation of a between them. 


If the equation (1) be of the first degree in a, only one curve 
of the system passes through any assigned point, and there is of 
course no envelope. Examples of this are furnished by the parallel 
lines 


U0 MY = A, vvveeeveee Ree (3) 
and by the concentric circles 
GO IP Se OS ohio cae eases a RE (4) 
If (1) be a quadratic in.a, say 
Pet 20a AL 220) Uk ccssee oes (5) 
where P, Q, R are given functions of # and y, the condition for 
equal roots is 
Hi BN eee cs 4 slatangt ec ceearceae (6) 


This is therefore the equation of the envelope. 


Hx. 1, If the straight line 


oY 
. ot B al) A iguakorsn eens tees (7) 
include with the coordinate axes a triangle of constant area k?, we have 
iG Sli wee i sake, ck cong sbaw turn c aces (8) 


where w is the inclination of the axes. Hence, eliminating 8, the 
equation of the variable line is found to be 


a®y sin w — Zak + Dito Q, ...a0sesnenvesevsesee( 9) 


Expressing that this quadratic in a has equal roots, we find for the 
envelope 

Doh) SUN Sade wes ao etoe eta: ve eee (10) 
as in Art, 138, Ex, 2. 
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Ex. 2. One leg of a right angle passes through a fixed point, and 
the vertex describes a fixed straight line; to find the envelope of the 
other leg. 


If the fixed straight line be the axis of y, and the fixed point be at 
(a, 0), the equation of the second leg is easily seen to be 


a 
al aie EE (11) 


where m is the tangent of the inclination to the axis of « Writing 
the equation in the form 
GUN Ty EO OF Me Se caeapianivecses vac (12) 


we see that the envelope is the parabola 
PAGE se ads da veges ta aes wt Sc ahs (13) 


141. Contact-Property of Envelopes. 


The examples already given will have prepared the student 
for the following theorem : 


The envelope of a system of curves touches (in general) at 
each of its points the corresponding curve of the system. 


The equations DO oY, O) A Ora dats co cael or nuatens (1) 
0 
and aa Ds (Ge a a OF oat Inca ect es elon (2) 
determine w, y as functions of a, say 
"ht J ed ay 8 aaa ern oat ave (3) 


and the latter pair of equations define the envelope. If we 
substitute from (3) on the left-hand side of (1) we obtain a function 
of a which must vanish identically, and the result of differentiating 
this function with respect to a must also be zero. Hence, by the 
rule of Art. 59, 1°, we must have 


Opda dpdy  dpda _ 


det ov da ® Sada 7 One os assent, (4) 
which reduces, in virtue of (2), to 
Opdx  dpdy _ 
a, Jase Sy da (estes MARRS Ome (5) 
oe ee 
da Ch 
or da =— 56 PM ee ie ce Rin SSemuay ences (6) 
da oy 


Now, by Art. 61, the left-hand side of this equality is the value of 
dy/dx for the envelope ; and the right-hand side is, by Art. 59 (10), 
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the value of dy/d# for the curve (1). Hence at the point of 
ultimate intersection the curve (1) and the envelope have a 
common tangent line. 

The geometrical basis of the theorem may be indicated as follows: 


Let the figure represent portions of two curves of the system, 
corresponding to values a), a, of the parameter a, and intersecting 


Fig. 115. 


in P. Let P, and P, be the corresponding points on the envelope ; 
viz. P, is the limiting position of P when, a, being fixed, a, is taken 
infinitely nearly equal to a); and P, is the limiting position of P when, 
a, being fixed, a) is taken infinitely nearly equal to a,. Since these 
variations of a are in opposite senses, and since the coordinates of P 
are as a rule symmetric functions of a), o,, the corresponding displace- 
ments of P, viz. PP, and PP,, will in general, when | a, —a)| is very 
small, be in nearly opposite directions, and P,)PP, will be a very obtuse- 
angled triangle. Hence, ultimately, when |a,—a,| is infinitely small, 
the chords P,P, and P,P will coincide in direction ; 7.e. the tangent to 
the envelope is identical with the tangent to the variable curve. 


The foregoing investigations break down i certain cases. As 
regards the analytical proof, it is plain that no inference can be drawn 
from (5) whenever at the point in question we have 


ap db 

a = 0, ay a OF vona cuamownwa wee eec sas ce: note 
simultaneously ; 2.e. when the value of dy/dx for the curve (1) is not 
uniquely determinate, This peculiarity occurs at a ‘singular point,’ 
whether it be of the nature of a node, a cusp, or an isolated point (see 
Art. 119). It appears that the locus of the singular points of the 
given family, when such a locus exists, is included in the result of 
eliminating a between (1) and (2), but this locus does not in general 
‘touch’ the given curves, in any proper sense of the word. The full 
investigation of this matter is beyond our limits*, but a simple example 
may be given. Consider the family 


(p=) ae (GIO) eawss een nen pees ce ~(8) 


* Tt is given in books on Differential Equations, under the head of ‘Singular 
Solutions.’ 
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It appears from Art. 119 that there is a node, a cusp, or an isolated 
point at (0, a), according as 6 is positive, zero, or negative. The 
process for finding the envelope gives y — a= 0 and therefore 


BG AED ie ini hea Sats Ate yatsledewre doe nes (9) 


The line z = 0 gives the locus of the singular points, and does not touch 
the original curves; the line e=—6 on the other hand does so (unless 
b=0). 

In the geometrical view of the matter it was assumed that there is 
no other intersection of the curves a), a, in the immediate neighbour- 
hood of P. In the case of a node we have usually two adjacent inter- 
sections, whose «-coordinates (for instance) are of the forms f (a9, a;) 
and f (a,, a), respectively ; but / (a9, 0) is not a symmetric function of 
a), a. The argument does not therefore apply to the node-locus. 
Again, in the case of a cusp the displacement of the point P in 
Fig. 115, due to an infinitesimal variation of a, or a,, is found not to 
be of the first order; and the points P,, P, are as a rule on the same 
side of P. In the neighbourhood of an isolated point there is no real 
intersection of consecutive curves. 


142. Evolutes. 


The ‘evolute’ of a curve is the locus of its centre of curvature. 
Since the centre of curvature is (Art. 133) the intersection of two 
consecutive normals, the evolute is also the envelope of the normals 
to the given curve. Hence the normals to the original curve are 
tangents to the evolute*. 


Ex.1. In the parabola 


we have x=acot®y, y=2acoty, 


and (by Art. 134, Ex. 4) 
=— 2a/sin? yp. 


The coordinates of the centre of curvature are therefore 


Seay aime s Ae Tet ate (4) 
1=Y + pcos p=—y'/4a* 
Hence a? = y'/16a4 = 40° /a = 4 (€ — 2a)*/a. 
The evolute is therefore the semi-cubical parabola 
OY ee (20) a TMs e Powedts ty ete eee (5) 


Otherwise: it is shewn in books on Conics that the equation of the 
normal is of the form 


GY =a (0 = 20) — AME, oss ccsivvecesssoeceaenss (6) 


* Tt being evident that the exceptional cases noted at the end of Art. 141 cannot 
present themselves in the envelope of a straight line. 
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To find the envelope of this we differentiate partially with respect to m, 
and obtain 
% — 2a = 8am, — y= Dam. 22. ....ccceseee cesses (7) 


The elimination of m leads again to the result (5). 


The curve is shewn in Fig. 116. 


Fig. 116. 


Hx, 2. The normal at any point of the ellipse. 


Ge B.008 they S26 Sia ch Moree eee (8) 
: ae De as 
is ery ete DS s danag sae eee geet (9) 


Differentiating with respect to @ we find 
ax by 


——— = — ——,=X SDA aaa eee 
cos*p sin’d’ ” gid (10) 
Substituting in (9), we have 
NO? Opa es, ante eeu eee (11) 
Hence the coordinates of the centre of curvature are 
(poN Oe 
& = ——— cos? dy y=——,— sin’ 9 ; Hepp oare (12) 
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and the evolute is 
(aye Byala SBN. ccesegeiseneese (13) 


This curve, which may be obtained by orthogonal projection from the 
astroid, is shewn in Fig. 117. 

The centres of curvature at the points A, B, 4’, B’ are £, F, L’, F’, 
respectively. 


B 


p 


ae aN 
<7 


B' 
Fig. 117. 


Ex, 3. To find the evolute of a cycloid. 


At any point P on the cycloid APD (Fig. 118), we have, by Art. 134, 
Ex, 2, 
Pe Dw ra sti ease yshon sp eetasesed (14) 


Let the axis AB be produced to D’, so that BD’= AB; and produce 
TI to meet a parallel to BZ, drawn through D’, in J’. If a circle be 
described on JJ’ as diameter, and PJ be produced to meet its circum- 
ference in P’, we have P’I = PJ, so that P’ is the centre of curvature 
of the cycloid at P. And since the arc P’J’ is equal to the are 7’P, and 
therefore to BJ or D'I', the locus of P’ is evidently the cycloid generated 
by the circle LB’Z’, supposed to roll on the under side of D'7’, the tracing 
point starting from D’. That is, the evolute is a cycloid equal to the 
original cycloid, and having a cusp at D’. 


It appears, further, from Art. 122 (4), that the cycloidal are P’D is 
equal to 22P’, or P’P. Hence 


AT COD) ole te oa CONSE EAT Shas RET ce (15) 


The lower cycloid in Fig. 118 is therefore an ‘involute’ (Art. 144) of 
the upper one*. 


* This example is interesting historically in connection with the theory of the 
cycloidal pendulum. The results are due to Huyghens (1673). 
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Whenever a curve is defined by a relation between p and ¥, 
say 


D! i 


Fig. 118, 


provided that in (17) the origin of y be supposed moved forwards 
through aright angle. This is seen at once on reference to Fig. 108, 
p. 838, since OU, the perpendicular from the ofigin on the tangent 
to the evolute, is equal to PZ, or dp/dw, when the symbols refer 
to the original curve. 

Ex, 4. To find the evolute of an epi- or hypo-cycloid. 


If in Fig. 81, p. 297, a perpendicular p be drawn from O to Z'P, the 
tangent to the epicycloid at P, we have 


p=OT' cos PIC = (a+ 2b) cost ¢, 


a 
or p= (a+ 2b) COS (op Uy muoten Sastre (18) 


If the origin of y correspond to a cusp instead of to a vertex, the cosine 
of the angle must be replaced by the sine. 


Hence, for the evolute, we have 


=—asin 
Pp a 


a 
Sah Wh et ete eeeeeertnene (19) 
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which can be brought to the same form as (18) by an adjustment of the 
origin of y. The evolute is therefore a similar epicycloid in which the 
dimensions are reduced in the ratio a/(a + 2b). 


For a hypocycloid we have merely to change the sign of b*. 


143. Are of an Evolute. 


The difference of the radii of curvature at any two points of a 
curve is equal to the arc between the corresponding points of the 
evolute. 


To prove this, let the normals at two neighbouring points P,, 
P, of the curve meet in C; and let (,,-C, be the corresponding 
centres of curvature. By Art. 141, CCC, is in general an obtuse- 
angled triangle; and when P,, P, are taken infinitely close to one 
another, 0,C' + CC, is ultimately in a ratio of equality to C,C). 


Also since the distance from C of a variable point on the curve 
is stationary at Py, the difference between CP, and CP, is ultimately 
of the second order of small quantities, and may therefore be neg- 
lected. Hence 

GP, -GPo= 40+ CC, =C,C,. 


Fig. 119. 


It follows that if p be the radius of curvature of the original curve, 
and o the arc of the evolute, we have dp = 6c, ultimately, or 


Hence, integrating, DOT OS ccgacsnnecnts wetecisenssess (2) 
where C is an arbitrary constant depending on the origin of 
measurement of o. 
Otherwise: by differentiation of the equations 
f=X—psiny, N=yt pCOSy —..,..0.s0cc0see epee) 
* It appears on examination that the equation 
p=ccosmy, or p=csinmy, 


represents an epi- or a hypo-cycloid according as m 5 1, provided we include the 
pericycloids among the epicycloids, in accordance with the definition of Art. 123. 
The pedal of an epi- or a hypo-cycloid with respect to its centre is therefore an 
epicyclic of the special type referred to in Art. 125, Hx. 2. Thus Fig. 92 represents the 
pedal of a four-cusped epicycloid, and Fig. 94 that of a four-cusped hypocycloid. 


TiO! 23 
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of Art. 133, we find, since 
dx/ds=cosy, dy/ds=siny, dy/ds =1/p, 


dé dp. dyn _dp | 
ds ds 32 W, a aoe Wi calaeon pet vance dae (4) 
H Sie t (5) 
ence is COUNE tesciesecies tees sce 
which shews that the tangent to the evolute is normal to the original 


curve, and 


= a J {(Z) + (2)} 2 es AG eee (6) 


which gives on integration the result (2). 

For the case of the cycloid, this property has been already obtained 
in Art. 142 (15). 

A curious consequence of the above theorem is that the circles 
of curvature of adjacent points on a curve do not in general inter- 
sect. For the distance between the centres is a chord of the evolute, 
and is therefore in general less than the corresponding are, we. less 
than the difference of the radii. ' 

Again, if the intrinsic equation of a curve be 


CEVA Gah ereer eae ne ees 2 (7) 
we have oe pb Cae (ye ncn eae (8) 
If we alter the origin of y by a right angle, this is the intrinsic 
equation of the evolute. The additive constant may be omitted if 
we adjust the origin of o. 


Hu. 1. The radii of curvature of an ellipse of semi-axes a, 6, at the 
extremities of these axes, are 6*/a and a?/b, respectively. Hence the 
length of any one of the four portions into which the evolute is divided 
(see Fig. 117) by its cusps is 

@/b—b?/a or (a*— 6*)/ab. 
Hx, 2. The intrinsic equation of the cycloid being 
OS TRIN nse os canuee ene Or Ears ae (9) 
that of the evolute is gos he COs Uy". 4S renee cen sae eee (10) 


The evolute is therefore an equal cycloid, as already proved, 


144. Involutes, and Parallel Curves. 

If a curve A be the evolute of a curve B, then B is said to be 
an ‘involute’ of A. 

We say an involute because any given curve has an infinity of 
involutes. To obtain an involute we take any fixed point O on the 
curve, and along the tangent at a variable point P measure off a 
length PQ in the direction from O, so that 


arc OF 4? PQ) consis ..5:,.032 ee (1) 
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It is easily shewn, by an inversion of the argument of Art. 148, 
that the tangents to the given curve are normals to the locus of Q, 
so that this locus fulfils the above definition of an involute. And, 
by varying the ‘constant,’ we obtain a series of involutes of the 
same curve. 

As a concrete example we may imagine a string to be wound on a 
material arc of the given shape, being attached to a fixed point on it. 
The curve traced out by any point on the free portion of the string will 
be an involute. This is in fact the origin of the term. 


Hu. 1, The tractrix is an involute of the catenary ; see Art. 120. 


Hx, 2. In an involute of a circle of radius a we have, evidently, 
ds . 


if the origin of w be properly chosen. Hence, integrating, 

BG ai cacao oa Wigton dam er ote ce (3) 
no additive constant being required, if s be measured from the cusp 
(y=0). 

In this particular case (of the circle) it is evident that all the invo- 


lutes are identically equal. It is therefore customary to speak of the 
involute of a circle. The curve is shewn in Fig. 120 


/ 


\ 
Fig. 120. 

If a constant length be measured along the normal to a given 
curve, from the curve, the locus of the point thus determined is 
called a ‘parallel’ to the given curve. 

23—2 
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If CP, CP’ be two consecutive normals to the given curve, and 
— Q’ 


é P Q 
Fig. 121. 
Q, Q’ the corresponding points of a parallel curve, we have 
PQ= PQ. 
Since the difference between CP and CP’ is of the second order of 
small quantities, it follows that the same holds of the difference 
between CQ and CQ’, and thence that the angles at Q and Q’ in 


the triangle CQQ’ are ultimately right angles. Hence CQ, CQ’ are 
normals to the parallel curve. 


Hence two parallel curves have the same normals, and there- 
fore the same evolute ; in other words, parallel curves are involutes 
of the same curve. 


Conversely, it is evident that the various involutes of any curve 
are a system of parallel curves. ‘ 


145. Instantaneous Centre of a Moving Figure. 


The theory of the displacements, in its own plane, of a figure 
of invariable form, though belonging properly to Kinematics, has 
some interesting geometrical applications. 


The first proposition of the theory is that any such displacement 
is equivalent to a rotation about some finite or infinitely distant 
point. 

The following is a proof. If A, B be any two points of the figure 
in its first position, and A’, B’ the ; 
same points in the second position, 2 
the new position P’ of any third 
point originally at P is found by 
constructing the triangle A'P’B’ 
congruent with APB. Hence the p 
positions of two points are sufficient 
to determine the position of the 
moveable figure. 


R 


Now, considering any point what- 
ever of the figure, let P be its initial 
and Q its final position; and let & 
be the final position of that point of Fie. 122 
the figure which was originally at @. aes 
Since P@ and QF are two positions of the same line, they are equal. 
Hence if J be the centre of the circle PQR, the triangles PIR, QIR are 
congruent; that is, J represents the same point in the two positions, 
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The displacement is therefore equivalent to a rotation about L. This 
point is called the ‘centre of rotation.’ 

It may happen that PQ, Q& are in a straight line. The displace- 
ment is then equivalent to a translation of the figure, without rotation ; 
or, we may say, the centre of rotation is at infinity. 


Next, considering any continuous motion of a plane figure in 
its own plane, let us fix our attention on two consecutive positions. 
The figure may be brought from the first of these to the second by 
a rotation about the proper centre. The limiting position of this 
point, when the two positions are taken infinitely close to one 
another, is called the ‘instantaneous centre.’ 


If P, P’ be consecutive positions of any the same point of the 
figure, and 6@ the corresponding angle of rotation, the centre of 
rotation (I) is on the line bisecting PP’ at right angles, and the 
angle PIP’ is equal to 60. Hence, ultimately, the infinitesimal 
displacement of any point P at a finite distance from J is at right 
angles to JP and equal to IP. 80. 


If we introduce the consideration of time, and denote by & the 
interval that elapses between the two positions, the limiting value 
of 66/6t, viz. d@/dé, is called the ‘angular velocity’ of the figure. 
The velocity of that point of the figure which coincides with the 
instantaneous centre J is zero, that of any other point P is at right 
angles to IP, and equal to JP.d6/dt. 


The fact that in any motion of a plane figure (of invariable 
form) the normals to the paths of the various points all pass through 
the instantaneous centre is often useful in geometrical questions. 
If we know the directions of displacement of two points of the 
figure, the instantaneous centre is determined as the intersec- 
tion of the normals at these points to the respective directions. 
We can thence assign the directions, and relative magnitudes, 
of the displacements of all other points. 


Again, considering any line (straight or curved) in the moving 
figure, it is evident that the point or points of ultimate intersection 
of this line with a consecutive position are the feet of the normals 
drawn to it from the instantaneous centre. For any other point 
of the line is moving in a direction making a finite angle with it. 


Ex. 1, The extremities of a straight line AB of constant length 
describe two straight lines OX, OY at right angles to one another. 


It is known that any point P of the line describes an ellipse whose 
principal axes are along OX, OY. The above theorem now gives us 
a construction for the normal to this ellipse at P; viz. if we draw 
AT, BI perpendicular to OX, OY, respectively, / is the instantaneous 
centre, and JP the required normal. See Fig. 123. 
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Ea. 2, In the preceding Example, the point of ultimate inter- 
section of the moving line 48 with a consecutive position is at the 
¥ 
B i 


| 
> 
4 


oO x 


‘ 
Fig. 123. Fig. 124. 


foot 7 (Fig. 124) of the perpendicular from the, instantaneous centre 
I. Now if 
AB=k, LOAB=¢4, 


the coordinates of Z are given by 


2x=BZcos d= BI cos? b=kcos® a Ree (1) 
y=AZsin 6=AlIsin? d=ksin'g,) : 
and the envelope of AB is therefore the astroid 
att ytahb es Mena saseteta) 


Cf. Art. 124, Ex. 4, 
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Ex, 3, An arm OQ revolves about one extremity O with angular 
velocity w; a bar is hinged to it at Q and is constrained to pass always 
through a fixed point C’; it is required to find the velocity of this bar 


Fig. 126. 


in the direction of its length. (The arrangement is that of the crank 
and piston rod of a steam-engine with oscillating cylinder, the point 
C being on the pivot-line of the cylinder.) 


The instantaneous centre is at the intersection of OQ produced with 
the perpendicular to the piston rod at C. Hence, if OW be the per- 
pendicular from O on CQ, produced if necessary, the velocity of the 
point of the rod which coincides with C is 


IC 


ON 
jo fe ope Pee acer aeestens (3) 


wo.0Qx 00 


146. Application to Rolling Curves. 


Suppose that we have two plane figures, each of invariable 
form, and that a curve fixed in one rolls, without sliding, on a curve 
fixed in the other. Any point of either figure will then describe 
a curve relatively to the other; a curve so described is called a 
‘roulette.’ 


The cases where the rolling curves are circles have been con- 
sidered in Arts. 122—124, 


The general theory of roulettes is of some importance in Geo- 
metry and in Kinematics, owing to the fact that any continuous 
motion whatever of a figure in its own plane may be regarded as 
consisting in the rolling of a certain curve fixed relatively to the 
figure on a certain curve fixed in the plane. See Art. 149. 


When one plane curve rolls upon another, which is regarded as 
fixed, the instantaneous centre is at the point of contact, 
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We will suppose, in the figure, that it is the dower curve 
which is fixed. Let A be the point of contact, 
and let equal infinitely small ares AP, AP’ 
(=6s,say) be measured off along the two curves. 
Let the normals at P and P’ meet the common 
normal at A in the points O and O”. Then 
ultimately we have 


OAS he O Asis. 


where R, R’ are the radii of curvature of the ri 
two curves at A.. After an infinitely small 
displacement, P’O’ will come into the same 

straight line with OP, the two curves being 

then in contact at P. Hence the angle (6) 

through which the rolling curve will turn, 

being equal to the acute angle between OP 

and P’O’, is equal to the sum of the angles at 

O and O’, so that 


(eu 


py 


és os ; 
80 = Bt Bie cee (1) 
ultimately. Again, the chords AP, AP’ are Mies 


ultimately equal, and they include an infinitely small angle at A. 
Hence the distance PP’ is ultimately of the second order in és. It 
follows that when 6s is indefinitely diminished the limiting position 
of the centre of rotation (J) coincides with A, for if it were ata 
finite distance from this point, the displacement of P’, being equal 
to IP’. 56, by Art. 145, would be of the jist order in és. 


It follows that when a curve rolls upon a fixed curve, the normals 
to the paths of all points connected with the moving curve pass 
through the point of contact. We have already had instances of 
this result in the cycloidal and trochoidal curves discussed in 
Arts.122,123. Again ifa straight 
line roll on a curve, it is normal 
to the path traced out by any of 
its points (Art. 144). 


Further, if we consider any 
line (straight or curved) which is 
carried with the rolling curve, the 
points of ultimate intersection 
of the carried curve with its con- 
secutive position are the feet of 
the normals drawn to it from the ; 
point of contact. And the en- Hig. 128. 
velope of the carried line is the locus of these feet. 
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He. 1. If a circle roll on a fixed straight line, any diameter 
envelopes a cycloid. 

Let C be the centre of the rolling circle, / the point of contact, JZ the 
perpendicular on the diameter PQ. Since Z is on the circle whose 
diameter is C/,it is easily seen that if this circle be supposed to roll always 
with twice the angular velocity of the large circle, it will always have 
the same point of contact with the fixed line, and the point 7 will 
move as if it were carried by the small circle. Its locus is therefore a 
cycloid. 


Ee. 2. Similarly if a circle (A) roll on a fixed circle (B), the envelope 
of any diameter of 4 is an epi- or hypo-cycloid which would be generated 
by the rolling of a circle of half the size of A on the circumference of B. 


147. Curvature ofa Point-Roulette, 


To investigate the curvature of the path of any point P fixed 
relatively to the rolling curve, let I be the point of contact, and 
let I’ be a consecutive point of contact, P’ the corresponding 
position of P. Since the displacement of the point of the rolling 
curve which comes to J’ is of the second order of small quantities, 
(he angle through which the figure has turned is 


Vs Teen en ee ee (1) 


altimately. Let the normals to the path of P, viz. PI and P’I’, be 
produced to meet in @. If dy be the inclination of these normals, 
we have 


ds cos @ 
= ‘= ro ee 2, 
op=ZICl =— A, (2) 


Fig. 129, 
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if d be the angle which JP makes with the normal at J, Also, 
from the figure 


op = 2 PIP’ — ZIPs 


+ ds COs 

= 60 — PI 

a Ei aah 608b 

= 85 (Bt Gp) sceeeseeeeeneee (3) 


by Art. 146 (1), if R and R’ be the radii of curvature of the fixed 
and rolling curves. Equating (2) and (3), we find 


CAL ae [prong 
06 (ar+7p)=Rt Rr sistemas (4) 


This gives the limiting position of C, 7.¢. the centre of curvature of 
the path of P. The radius of curvature (p) is then found from 


peGP me CLA LL. tasceneres an vaauer (5) 
The result contained in (4) and (5) may be put in a simple 


geometrical form as follows. On the normal a 


at I mark off a length 7H such that ae ee 
Ut salted , se 
TE as R Sis R’ 9 Cee castus (6) 


and describe a circle on /H ag diameter. 
Let JP meet this circle in Q. We have <a 
then = 


Seer ea 
10 TH cond hh Si 
and the relation (4) takes the form ° 
c 


i 1 il 
Of Ip. TO: ee aveeree (7) 


This shews that if P coincide with Q, CJ is infinite} te. any point 
of the moving figure which lies on the circle just defined is at a 
point of inflexion of its path. For this reason, the circle in question 
is called the ‘circle of inflexions,’ 

From (7) and (5) we find 


Lik Che: 

rae, gira oe eee ese eeecesoees (8) 
The latter result shews that p changes sign with QP; that is, the 
paths of the various points of the moving figure are concave or 
convex to J, according to the side of the circle of inflexions on which 
they le. In the standard case represented in the figures, the paths 
are concave or convex according as P is outside or inside the circle. 


Fig. 130. 
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An example is furnished by the trochoidal curves figured on 
p- 296. The circle of inflexions has in this case half the size of the 
rolling circle. 

We have taken as our standard case that in which the two 
curves are convex to one another, as in Figs. 127, 129. Any other 
case may be included by giving proper signs to & and Rf’. 


The preceding theory has an application to the problem of ‘rocking 
stones’ in Statics. When one rough body rests on another, with a 
single point of contact, its centre of gravity must be vertically above 
this point. And for stability of equilibrium it is necessary that the path 
of the centre of gravity, in any possible rolling displacement, should be 
concave upwards. 


Ex. 1. In the cycloid, if a be the radius of the generating circle, 
we have 


Pe SO ge Le meee = A COS Ch aack avn onsen st: (9) 
Substituting in (4), we find 
CLS ZG COS MDE II, <aajcan oso nusns 10 at (10) 
and therefore ie ON M soapsr eek EAR SOe Ae eee emer (11) 
Ex. 2. In the epicycloid (Art. 123) we have 
Drewes te TEE WO COS: nan sremoee een: (12) 
a 
whence Cl= — 3 cos fd = arr Yb ROR a tok eR (13) 
_ 2 (a+b) 
a eT EDP ek sasute tape Tos se Sana (14) 


We note that if b=— 4a, we have p=; cf. Art. 124, Ex. 2. 


148. Curvature of a Line-Roulette. 

The curvature of a line-roulette, 
1.e. of the envelope of a straight line 
carried by the rolling curve, can be 
found still more simply. The perpen- 
diculars IZ, I’Z’ let fall on two con- 
secutive positions of the line, from the 
corresponding positions (in space) of the 
instantaneous centre, are normals to the 
envelope,and the angle which they make 
with one another at their intersection 
(C) is equal to the angle of rotation 68. 
Hence if ¢ be the angle which JZ makes . . 
with the normal to the rolling curve at Tre 
I, and II’ = 6s, we have ultimately 


pscod p= 'CLL00) 055: (1) Fig. 131. 
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Hence, substituting the value of 60 from Art. 146 (1), we have 


cos. hPL 
Ole — R + Rp © Bee eeereertesresesesee (2) 
The radius of curvature of the envelope is then given by 
pa Gl ID. wicsdais ts ietieaecossess (3) 


If, along the normal to the rolling curve at J, but in the direction 
opposite to that chosen in the preceding Art., we measure off a 
length IK such that 

i et Cort 
FR tz Beir er sceeeeaeceee nesses (4) 


and describe a circle on this line as diameter, it appears from (2) 
that C lies on this circle; in other words, the locus of the centres 
of curvature of all line-roulettes, in any given position of the rolling 
curve, is a circle. Also, when the carried line passes through K, 
Z coincides with OC, and C is a ‘stationary point’ (Art. 133) on the 
envelope. The aforesaid circle is therefore called the ‘circle of 
cusps.’ 


Ex. 1, Regarding a cycloid as the envelope of the diameter of a 
circle which rolls on a fixed straight line (Art. 146, Ex. 1), we infer that 
the radius of curvature is double the normal. 


Ex. 2. If an epicycloid be generated as the envelope of the diameter 
of a circle rolling on a fixed circle, then, to conform with the notation 
of Art. 123, we must write A=a, #’ = 26, and therefore, from (2), 

2Qab 
a+ 2b 


in agreement with Art. 147, Ex. 2. 


CIl= 


CORD = 


a 
POS IZ, 


149, Continuous Motion of a Figure in its own Plane, 


Consider any continuous series of positions of a plane figure 
moveable in its own plane. The instantaneous centre will have a 
certain locus in space, and also a certain locus in the figure. The 
curves so defined are called ‘centrodes’; the former is distinguished 
as the ‘space-centrode,’ and the latter as the ‘body-centrode.’ The 
theorem referred to in Art. 146 is that the given motion of the 
figure can be represented as due to the rolling of the body-centrode, 
without slipping, on the space-centrode. 


Considering any given position of the figure, let I be the 
instantaneous centre, and let J’, J’ be adjacent corresponding 
points on the body-centrode and space-centrode, respectively. Let 
50 be the angle through which the body turns as the instantaneous 
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centre is transferred from J to J’. We have then, ultimately, by 
Art. 145, 
Wadd ont feed 1". 60. 


The angle Z’ZJ’ therefore ultimately vanishes. The tangent lines 
to the two loci at J therefore coincide, and corresponding elementary 
ares of the two curves are in a ratio of equality. 


He, Astraight line 4B of constant length moves with its extremities 
on two fixed straight lines OX, OY. 


Y 


Fig. 132. 


The instantaneous centre J is at the intersection of perpendiculars 
to OX, OY at the points A, B respectively. The points A, B lie on the 
circle described on OJ as diameter; and since in this circle the chord 
AB, of given length, subtends a constant angle 4 OZ at the circumference, 
the diameter is determinate. Hence the space-locus of J is a circle with 
centre 0. Again, since the angle A/S is constant, the locus of J relative 
to AB is a circle whose diameter is equal to the constant value of OJ. 
Hence the motion is equivalent to the rolling of a circle on the inside 
of a fixed circle of twice its size. This kind of motion has been con- 
sidered in Art. 124, Ex. 2, and it has been shewn that any point P fixed 
relatively to AB will describe an ellipse, which in certain cases, viz. when 
P is on the circumference of the rolling circle, degenerates into a straight 
line. 


150. Double Generation of Epicyclics as Roulettes. 


As a further example we return to the mechanical method of 
compounding uniform circular motions, by means of a jointed 
parallelogram OQPQ’, referred to in Art. 125. 

We will suppose for definiteness that the angular velocities n, 
n’, of the bars OQ, OQ’, have the same sign. 


The instantaneous centre (/) of the bar QP will be a point in 
QO such that : 
Wee Li, WOO) Kaickigs Se ia etienahiinad tk, (1) 
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For the velocity of any point rigidly attached to QP will be made 
up of a translation n. OQ at right angles to OQ, and a rotation with 
angular velocity n’ relatively to Q. Hence under the above con- 
dition the velocity of the point attached to QP which at the instant 
under consideration is at J will be zero. The two centrodes for the 
motion of the bar QP are therefore the circles described, with O 
and Q as centres, to pass through J. 


For a similar reason, the instantaneous centre (Z’) of the bar 


Q'P will be a point in Q’0, such that 
my QO Len! OO a ee ae (2)* 


Hence, for the motion of the bar Q’P, the two centrodes are the 
circles described, with O and Q’ as centres, to, pass through I’. 


Since P is a point on each of the bars QP, Q’P, we see that any 
direct epicyclic can be described in two ways as an epitrochoid. 


In the particular case where QP = QI, it follows from (1) and 
(2) that 


OP 00=01: 00en m= 00-01 =O a7. 
whence OP] 00] 00% 


The path of P is in this case an epicycloid, and we learn that any 
epicycloid can be generated in two ways, viz. by the rolling of 
either of two determinate circles on the outside of the same fixed 
circlet. See Fig. 184, 


* The figure corresponds to the case of n’>n. If n’<n, I will lie in QO produced, 
and I’ between Q’ and O. 
+ This proposition is due to Euler (1781). 
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As an instance, we have the double generation of the cardioid 
explained in Art. 124, Exs. 1, 3. 


——__ 


a 


Fig. 134. 


The case where the angular velocities n, n’ have opposite signs 
may be left to the reader to examine. It will appear that any 
retrograde epicyclic can be generated in two distinct ways as a 
hypotrochoid. And, in particular, any hypocycloid can be generated 
in two ways by the rolling of either of two determinate circles on 
the inside of the same fixed circle. 


EXAMPLES, XLVI. 
(Curvature.) 
1. Prove that the circle is the only curve whose curvature is 
constant. 
2. Prove that the coordinates of the centre of curvature at any 
point (x, y) of a curve can be expressed in the forms 
dy dx 
vay? Yay 
3. Prove that the intrinsic equation of an equiangular spiral is of 
the form 


x 


& = aeh cob a, 
4 Prove that the intrinsic equation of the tractrix may be written 
s =a log cosec w. 


Prove that the curvature varies as the normal. 
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5. By differentiation of the formule 


- ss = cos W, 2 =sin y, 
: 1 du fdy_ Py /dx 
prove that ae era? 
1 Pa? (d’y\? 
ay pp eS) i Ge ‘ 


6. Ifa curve be defined by the equations 

c= (t), y=fi(e) 
1_ wy’ -y'x" 
rol (a'2 + y?)* ; 


where the accents denote differentiations with respect to ¢. 


prove that 


7. Apply the preceding formula te the cases of the ellipse 


x= a COS ¢, y =bsin ¢, 
and the hyperbola 
x=acoshu, y=bsinhw., 


8. Shew how to express the coordinates x, y of a point on a curve, 
whose Cartesian equation is given, in terms of the inclination (w) of 
the tangent, and prove that 


da\® /dy\? 
= Jap) * (Gn) 
9. Prove that the curve whose intrinsic equation is 
s=ksiny 
is a cycloid. (Use the method of Art. 120 (3).), 
10. Given that in the ‘catenary of equal strength’ 
p=ksec y, 
where y is the inclination to the horizontal, prove that if the origin be 


at the lowest point 
c=khy, y=klogsecy, 


the axes of w and y being horizontal and vertical. 
11. Given that the intrinsic equation of a curve is 
s=ksin*y, 
deduce the Cartesian equation 
wt + y? = (2h)! 
12. If p=a’/y, prove that 
y? = C — 2a? cos wy. 
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18. Find the curve whose intrinsic equation is 
s=a sec’ y. [ay?= 40°. | 


14. If the coordinates a, y of a point on a curve be given functions 
of ¢, prove that 


d's d's TaN, 
ae Gee a Ga) sin y, 
2 
oe = qin yt (G) os W, 
and give the kinematical interpretation of these results, 
Hence shew that 


1 (/(@x eh ey =) in =) 
a7 (aa) + Cat) ~ Ge) } +) 
15. Prove that, in the astroid 


e=acos*é, y=asin*d, 


yy St 8, 
and thence shew that 
p= 3a sin 6 cos 0. 
TG Olt c=al®, y= 2at, 


the coordinates of the centre of curvature are 
a(2+3), — 2ad*. 


17. Prove from the Cartesian formula of Art. 135 (2) that in the 
rectangular hyperbola xy = k* 


_(#8 +9) 
a ae 
18. Also that, in the ellipse 
ao 
a? By a oak 
(a = ec") 2 
. ab 
19. Also that, in the hyperbola 
a y? 
a 1; 
_ (22 — at 
gh 
20. Also that, in the parabola 7? = 4aa, 
2(a +a)? 
2048 
a 
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21. Also that, in the semi-cubical parabola ay’? =a, 


o 4a 9ax)# a 
a Ges 
22. Also that, in the cubical parabola a*y = 24, 


23. Also that, in the astroid 
as + y® =a, 
p=—3 (any). 
24. Shew by differentiating the expression 
(a—£)' + (y— 4)? 


for the square of the distance of a variable point (#, y) of a curve 
from a fixed point (& 7) that when this distance is stationary the point 


(a, y) must be at the foot of a normal from (€, 7) to the curve. 


Also that the distance is then a minimum or maximum according 
as the point (é, 4) is nearer to or further from: the curve than the 


centre of curvature. 
25. Ifa curve be transformed by the substitution 
a’ =ax, y'= By, 
the curvature at any point is altered in the ratio 
af 
(02 cos” wy + 6? sin? ye 
where y is the inclination of the original curve to the axis of a, 


26. Prove that ¢ 
Gas SPOR S ee 


ds g ; 
where p=dy/dx, q=dy/dxe, r=d*y/da*. 
27. The curvature at any point of an ellipse is 
meeeeaye 
or? 


where 7, 7’ are the focal distances, and ¢ is the angle between them. 


28. In the rectangular hyperbola 7 cos 26 = a’, 


p= /a*. 
i 29. In the lemniscate 7? = a? cos 26, 
Pp = a*/3r. 
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30. In the curve r™= a” cos m6, 


vi a®™ 
talp” mae 


81. Apply the formula p = rdr/dp to find the radius of curvature 
at any point of an epicycloid. (See Ex. 26, p. 330.) 


Examine the case of the involute of a circle. 


32. Ii the equation of a curve be given in the form 7=/(p), the 
chord of curvature through the pole is 


Prove that the chord of curvature through the pole of a cardioid is 
14 times the radius vector. 


33. Prove that the chord of curvature, through the pole, at any 
point of the curve 7” =a™ cos m@ is 27/(m + 1). 


34. Prove that the curvature of the pedal of a curve r=/(p) with 
respect to the origin is 
2 »p 
roe 
where 7, p, p refer to the original curve. 


35. Prove that the curvature at any point of the pedal of an 
ellipse of semi-axes a, 6 with respect to the centre is equal to 
3 a@?+0? 


r Gon 


where 7 is the radius vector of the corresponding point of the ellipse. 


86. Prove the formula 


he (lad oy 3 +fi- as 
rah aera es = ; o ? 
and apply it to deduce the conclusions of Ex. 24. 


37. Prove that in polar coordinates the condition for a stationary 
tangent is 
d*u eid 
Coa tant 


where u = 1/r. 


38. From the formula 


ldr 
r 


S| & 
> 


w=0+p6=6+ cot 


24—2 
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deduce the formula for curvature in polar coordinates : 
- L ft. oP Ge 3y fe (are 3 
froin yh ofr 
_ (Fu | fy 1 du\?)? 
~(a*¥)*t+Gaa)} > 


39. With the same notation, prove that the chord of curvature 
through the origin is 


2fi+(- 5) b+ (Satu). 


EXAMPLES. XLVII. 


where w = 1/r. 


(Newton’s Method.) 


1. The radius of curvature of the curve 
ay? = (a — a) (x - BP 
at the point (a, 0) is (a— )*/2a. 


2. Prove by Newton’s method that the radius of curvature at 
the vertex of the catenary 
y =a cosh «/a 
is equal to a. 


8. The radius of curvature of the curve 


yao (a+a)/2 
at the point (— a, 0) is ta. 


4. The radius of curvature of the ‘ witch’? 


y= a (a—2)/a 
at its vertex is da. 


5. Find the radius of curvature of the curve 


ay” = a (a — a) 
at the point (a, 0). 


6. Find the radius of curvature of the parabola 
(w-y)?-2a(e@+y)ia=0 
at the points where it touches the coordinate axes. 
7. Find the radius of curvature of the curve 


y =4 sin w—sin 2x, 
at the point w= 47. (2°795....] 
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8. The length of the chord of curvature, parallel to the axis of y, 
at the origin, in the parabola 


Bie 
Le 


is (1 +m?) a, and the equation of the circle of curvature is 
e+ y= (1+ m’) a(y— me). 
9. Find the curvature of the curve 
y= man +n(x—a)(x— by 
at the points (a, 0), (6, 0). 
(1 + m?)? ] 
4n (a—b)?° 


10. Find the equation of the circle of curvature, at the origin, of 
the conic 
y = Ax? + 2Hay + by’; 


and prove that it meets the curve again on the line 
(A —B) y =2H«. 


1l. If the polar equation of a curve be r=¢ (6), where ¢ (6) is an 
even function of 8, the curvature at the point 6=0 is 


#(0)- 4" (0) 
1 (0)}” 
12. Prove that in the meridian-curve (7? = a? cos 6) of the ‘solid of 


greatest attraction’ (see Ex. 19, p. 329) the radii of curvature at the 
extremities of the axis are © and Za, respectively. 


13. Prove that the radius of curvature at either vertex of the 
lemniscate 7? = a? cos 26 is 4a. 
14. The radii of curvature of the trochoid 
v=a0+ksiné, y=a—kcosd 
at the points where it is nearest to and furthest from the base are 
(a+ k)?/k. 
15. Apply Newton’s method to shew that the radii of curvature 
of the epicyclic 
L =A, COS ME + A_,COS Nt, Y= a, SIN Nt + A, Sin Nf, 
at the points nearest to and furthest from the centre, are 
(m% a +N, Gy)" 
Nay + 132, 4 
Infer the condition that an epicyclic, at the points of nearest 


approach to the centre, should be concave to the centre (as in the case 
of the orbit of the Moon relative to the Sun), 
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16. Find the radius of curvature at the point ¢= 0 on the Lissajous 
curve. 
xz=acosnt, y=bsin 2nt. 
Sketch the curve. [40?/a. | 


17. If a curve be referred to polar coordinates rv, 6, and if the 
pole be on the curve, and the initial line be the tangent at the pole, 
prove that the diameter of curvature at the pole = lim 7/6. 

Find the radius of curvature at the pole of the curve 

r=acos mé. 

18. If P be a point of a curve where the curvature, but not the 

direction of the tangent, is discontinuous, and if Q, & be neighbouring 


points on opposite sides of P, prove that the curvature of the circle 
PQR is ultimately equal to 


PL Ps 
where p;, p. are the radii of curvature of the given curve on the two 
sides of P, and m,, m, are the limiting values of the ratios PQ/QR 
and Pi/QR, respectively. 


19. The acute angle which a chord PQ of a curve makes with the 
tangent at P, when @ is taken infinitely close to P, is ultimately equal 
to 4ds/p, where ds is the are PQ and p is the radius of curvature at P. 


20. Prove that if the tangents at the extremities of an infinitely 
small are PY meet in 7, then 7'P and 7'Q are ultimately in a ratio of 
equality. 

Why does it not follow that the line joining 7’ to the middle point 
of PQ will be ultimately perpendicular to PQ? 


21. Assuming that the radius of the circumcircle of a triangle 
ABC is equal to ja/sin A, shew that it follows from Ex. 19 that the 
osculating circle coincides with the circle of curvature. 


22. Prove that when the resultant force on a particle is in the 
direction of motion the tangent to the path is ‘stationary.’ 


‘EXAMPLES. XLVIII. 


(Envelopes. Evolutes.) 


1. The envelope of the parabolas 
y* = 4a (x%—a), 
where a is the parameter, is a pair of straight lines. 


2. From any point P on the parabola y?=4axz perpendiculars 
PM, PWN are drawn to the coordinate axes. Find the envelope of the 


line JN. [y= 16az. | 
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8. Find the envelope of the line 
xcosa+ysina=aseca; 

and give the geometrical interpretation of the result. 

4. The envelope of the parabolas 

ay’ = 0? (a —a), 
where a is the parameter, is the curve 
ay? = A 0°. 
5. Circles are described on the radii vectores of a curve as 


diameters ; prove geometrically that their envelope is the pedal of the 
given curve with respect to the origin. 


6. Find the envelope of the circles described on the focal radii of 
a conic as diaffeters. 


7. Chords of a circle are drawn through a fixed point on the 
circumference; prove that the envelope of the circles described on 
these chords as diameters is a cardioid. 


8. The envelope of the circles described on the central radii of a 
rectangular hyperbola as diameters is a lemniscate of Bernoulli. 


9. Prove that the envelope of the curves 
Pcosa+Qsina=R, 


where P, Q, & are given functions of x, y, and oa is a variable para- 
meter, is 


PAP ie, 
10. Find the envelope of the circles 
xe? + y? — 2ax cos a— 2ay sin a = c’, 
and interpret the result. 


1l. Find the relation between p and a in order that the straight 
line 
xCosa+ysina=p 
may cut the circles 
(w-—aPty=b, (w+a)?+ Y= 
in chords of equal length. Prove that the envelope of the line, under 
this condition, is a parabola. 


12. A system of ellipses of constant area have the same centre 
and their axes coincident in direction ; prove that the envelope consists 
of two conjugate rectangular hyperbolas. 


13. A straight line moves so that the product of the perpen- 
diculars on it from the fixed points (+c, 0) is constant (=0); prove 
that the envelope is the ellipse 

a af 
Bie 
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or the hyperbola 

25 x af? 
e-8 # 
according as the two perpendiculars are on the same or on opposite 
sides of the variable line. 


1, 


14. Circles are described on the double ordinates of the parabola 
y’ = 4a: as diameters ; prove that the envelope is the parabola 


y? = 4a (a+ a). 
15. Circles are described on the double ordinates of the ellipse 
Cage 


ee ea 
Ge WP 


1 


as diameters: prove that the envelope is the ellipse 
xe y? 

+b 

16. <A straight line moves so that the sum of the squares of the 


perpendiculars on it from the fixed points (+ ¢, 0) is constant (= 2k’) ; 
prove that the envelope is the conic ‘ 


hod y° 
eat po” 


and examine the various cases. 


1: 


17. A straight line moves so that the difference of the squares of 
the perpendiculars on it from two fixed points is constant; prove that 
the envelope is a parabola. 


18. Find the envelope of the ellipses 
x=asin(@—a), y=bcos@, 
where a is the parameter. 
19. The envelope of the catenaries 
y =e cosh (a/c), 
where c is the variable parameter, consists of two straight lines, 
20. ‘The envelope of the ellipses 


ye 
ea, 


a2 oF B = A 
where a+B=h, 
is the ‘astroid’ at +a? = ke. 


21. The envelope of the straight line which makes on the coordinate 
axes intercepts whose sum is & is the parabola 


Jet Jy= Jk. 
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22. Two points move along the coordinate axes with different 
constant velocities; prove that the line joining them envelopes a 
parabola. 


23. From any point on the ellipse 


perpendiculars are drawn to the coordinate axes; prove that the 
envelope of the straight line joining the feet of these perpendiculars is 


the curve 
2 2 
£6) 3 y $s >? 
() +(§) #1. 


24. Find the locus of ultimate intersections of the curves 
ay® =x (x +a), 
where a is the parameter ; and examine the result. 


25. If a circle of constant radius has its centre on a given curve, 
the envelope of the circle consists of two parallel curves. 


26. If a circle of given radius touch a given curve, its envelope 
consists of two parallel curves. 


27. If the equation of a curve be given in the form 
r= f (2) 
that of any parallel curve is of the form — 
r? =f (p —c) + 2cp — c?. 


28. Prove that the problem of negative pedals (Art. 131) is 
equivalent to finding the envelope of the straight line 


xcosy+ysiny=p, 
where p is a given function of the parameter y. 
Verify that this leads to the formule (4) of Art. 131, 


29. Shew that the negative pedal of the parabola 
y? = 4ax 
with respect to the vertex is the curve 
ay? = gy (w~ 4a)? 
30. Prove by the method of envelopes that the negative pedal of 


a circle is an ellipse or hyperbola according as the pole is inside or 
outside the circle. 


31. Prove geometrically that the radius of curvature at any point 
of an equiangular spiral subtends a right angle at the pole. 
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32. The evolute of an equiangular spiral is an equiangular spiral 
of the same angle. 


33, The area enclosed by the evolute of the ellipse 


e + RB =| 
is 3: (a? — b?)/8ab. 


34. The coordinates of the centre of curvature at any point of the 
curve 


ay? =F 


ae ay 
are pg ee 
Shew that near the origin the evolute has the form of the parabola 
y? = — Aan. 


35. Shew that if a curve has a point of inflexion the evolute has 
an asymptote. 


Shew that the part of the evolute of the curve 
wy = a 


which corresponds to the part of the curve near the origin may be 
represented approximately by the hyperbola 


ay = ya. 
36. The evolute of the hyperbola 
x=acoshu, y=bsinhwy 
is (ax)* — (by)3 = (a + 6°)8, 


37. If rays emanating from a point O be reflected at any given 
curve, the reflected rays are all normal to a curve which is similar 
to the pedal of the given curve with respect to O, but of double the 
dimensions. 


38. Hence shew that the caustic by reflection at a circle will be 
the evolute of a limagon; and that in the particular case where the 


luminous point is on the circumference of the given circle the caustic 
is a cardioid. 


39. Prove that the caustic by reflection at any curve is the 
evolute of the envelope of a system of circles described with the various 
points of the curve as centres, and all passing through the luminous 
point. 


What is the corresponding theorem for the case of refraction ? 


he 
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EXAMPLES. XLIX. 
(Roulettes, &c.) 


1. A lamina moves in any manner in its own plane; prove that 
parallel straight lines in the lamina envelope parallel curves. 


2. <A straight line moves so as always to pass through a fixed 
point O, whilst a point @ on it describes a circle passing through 0. 
Prove that the instantaneous centre is at the other extremity of the 
diameter through Q, and determine the two centrodes. 


Deduce a construction for the normal to a limacgon; and infer that 
in a cardioid the normals at the extremity of any chord through the 
cusp meet at right angles on the perpendicular to the chord at this 
point. 


8. <A plane figure moves so that two straight lines in it touch two 
fixed circles; determine the two centrodes. 


4, If a circle roll on a fixed circle of half the size, which it 
surrounds, every straight line carried by the rolling circle will envelope 
a circle. 


5. Prove that if a plane figure move so that a straight line in it 
rolls on a fixed circle, the envelope of any other straight line in the 
figure is an involute of a circle. 


6. The radius of curvature of the envelope of the straight line 
ox + By =1, 
where a, 8 are given functions of a parameter ¢, is 
4 (@2 +.B)? (a'"B' - af") 
_ (af’ - a BY)? bd 


the accents denoting differentiations with respect to ¢. 


7. If the curve whose tangential-polar equation is r=f(p) roll on 
a fixed straight line, the curvature of the path of the pole is 


- (5) 


where r is the radius vector to the point of contact. 


8. Prove that if a parabola roll on a fixed straight line the path 
of the focus is a catenary. 


9. Prove that if a conic roll on a fixed straight line the path of 
either focus is a curve such that 


ee ea! 
Sop eS = S65 
fe tie e 


where p is the radius of curvature, 7 is the normal, and c is a constant. 
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10. If an equiangular spiral roll on a fixed straight line, the path 
of the pole is a straight line. 


11. If the reciprocal spiral r = a/@ roll on a straight line, the path 
of the pole is a tractrix. 


12. If any one of the Cotes’ spirals 


irae! 
Sas us ‘ 


rolls on a straight line, the pole traces out a curve such that the 
curvature varies as the normal. 


13. <A curve rolls on a fixed straight line; prove that the arc of 
the roulette traced by any carried point O is equal to the corresponding 
are of the pedal of the given curve with respect to 0. (Steiner. ) 


14. A closed oval curve rolls on a fixed straight line; prove that 
in a complete revolution the area swept over by the variable line 
which joins the point of contact to any internal carried point O is 
double the area of the pedal of the given curve with respect to O. 

; (Steiner. ) 


15. Prove from the theory of the instantaneous centre that when 
the area enclosed by a plane quadrilateral of jointed rods is stationary 
the quadrilateral is cyclic. 


CHAPTER XI 
DIFFERENTIAL EQUATIONS OF THE FIRST ORDER 


151. Formation of Differential Equations. 
- Any relation between an independent variable , a dependent 
variable y, and one or more of the derived functions 
dy dy dy 


da’ dee” “da ~ 
is called a ‘ differential equation *.’ 


The ‘order’ of the equation is fixed by that of the highest 
differential coefficient which occurs in it. Thus a differential 
equation of the ‘first order’ is a relation between a, y, and dy/da. 


Before proceeding to methods of solution, it is instructive to 
consider one manner in which differential equations may arise. 


If we are given a relation between the variables «, y, and an 
arbitrary constant C, then by differentiation we obtain an equation 
involving x, y, dy/dx, and C. By elimination of C between this 
and the original equation we obtain a differential equation of the 
first order. 


More generally, given a relation between the variables , y, and 
n arbitrary constants C,, Cy,... Un, then if we differentiate n times 
in succession with respect to #, we have altogether n + 1 equations 
between which the n arbitrary constants can be eliminated. The 
result is a differential equation of the nth order. 


From this point of view the original equation is called the 
‘ primitive.’ 
Ee. 1. If the primitive be 
YE UIME AS Chae Celok aoe ain Sapa ee (1) 


* More particularly, it is called an ‘ordinary’ as distinguished from a ‘partial’ 
differential equation, i.e. one which involves partial derivatives of a function of two 
or more independent variables. 
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Ex. 2. From the primitive 
= OF = 4 AO von oo asseu Ons san ancaeaeee (3) 
dy 
we deduce vae= An: Aken tacit ois Peete a emecetas (4) 
Hu. 3. Tf the primitive be 
COS Oey MUR aS Op oi ace sese secs ceaedeaee (5) 
where a is arbitrary, we deduce 
Se ee 0. 
diaz 
These give 
VY in a= ey 24% 
(y-2 9%) sina =a, (y-2 FZ) cos a=- a, 
whence, squaring and adding, 
y\? dy\? 
(y-2%) =@ {1 + (St vosuee tenmasianelde (6) 
Fx. 4. If the primitive be 
y= Ant hs Sacto e's « cle eiain'uelnm criniaiclale weclniete (7) 
where both constants A, B are to be eliminated, we find 
By 
ae Uy, ~ avant dense names. eeseameee (8) 
Ex. 5. From the primitive 
(a —a)?+ (y¥— BY =a’, reste titeeereeeeeeeeees (9) 
where a, 8 are to be eliminated, we obtain 
d*y 2 dy 2)3 
hoses Vw SL 
a (54) {r+ (Zt. ice ee (10) 


The details of the work are given in Art. 189. 


The above processes admit of a geometrical interpretation. 
The equations obtained by varying the arbitrary constants in the 
primitive represent a certain system or family of curves; the 
differential equation (in which these constants do not appear) 


expresses some property common to all these curves. 


Thus in Ex, 2, above, the primitive represents a system of equal 
parabolas having their axes coincident with the axis of x, but their 
vertices at different points of it. The differential equation (4) expresses 
a property common to all these curves, viz. that the subnormal has a 


given constant value 2a. 
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Again in Ex. 5, if we vary a, 6 in the primitive we get a doubly- 
infinite system of circles of given radius a, having their centres any- 
where in the plane zy. The differential equation expresses that the 
radius of curvature has everywhere the constant value a. See Art. 135. 

Other illustrations may be taken from Dynamics. 

Ez. 6. If, in the primitive 

Dis BOS ich d be Dwar iw en Seas pon eee ce ts (11) 


we vary 4 and J, we get a certain group or class of rectilinear motions. 
The differential equation 


expresses a property common to the group, viz. that the acceleration 
has the constant value g. 


kuz, 7. Again, if the primitive be 


=A Cos t+ BSin Nb, ..rsescccecesccvecees (13) 
ax . 
we find ee i (14) 


This asserts that in the whole group of motions represented by the 
primitive the acceleration is towards the origin of «, and varies (in a 
given ratio ”*) as the distance from this origin. 


The preceding examples will suffice to illustrate the derivation 
of a differential equation from a primitive relation between wand y 
involving one or more arbitrary constants. In practice we are 
more usually confronted with the inverse problem, viz. to ascertain 
the most general form of relation between the variables which 
satisfies a given differential equation. ‘Thus in Geometry, or in 
Dynamics, some general property may be propounded, whose 
expression takes the form of a differential equation, and it is 
required to determine the whole system of curves, or group of 
motions, which possess the property. 


The process of passing from a given differential equation to the 
general relation between the variables which it implies is called 
‘solving, or ‘integrating’ the equation; and the result is called 
the ‘ general solution, or the ‘complete primitive,’ although the 
latter name is hardly appropriate from this point of view. A 
‘particular solution’ is any relation between the variables which 
happens to satisfy it. 
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152. Equations of the First Order and First Degree. 


The general type of a differential equation of the first order 
may be written 


The equation implies that y is to be a differentiable function of 2, 
and that dy/dx is to be continuous. 


The mode of derivation of a differential equation of the first 
order from a primitive involving an arbitrary constant, explained 
in Art. 151, may suggest that the general solution of (1) will in 
all cases consist of a relation between # and y involving an arbitrary 
constant. With some qualification, due to the occurrence of 
‘singular’ solutions (Art. 161), this is in fact the case. The 
rigorous proof, however, is difficult, and may be passed over here 
without inconvenience, since in almost all cases for which practical 
methods of integration have been discovered the process itself con- 
tains the demonstration that the solution is of the kind indicated. 


In such problems as ordinarily arise, either the left-hand side 
of (1) is a rational integral algebraic function of dy/dz, or the 
equation can be transformed so that this shall be the case. The 
‘degree’ of the equation is then fixed by that of the highest power 
of dy/d# which occurs in it. 


The general equation of the first degree may be written 


dy 
M+ N Hee 0, Cece ereccscerccecccccens (2) 
or Moe NN dy =, wastceusadas eee (3) 


where M, N are given functions of wand y. The form (2) is also 
equivalent to 

dy M 

ae a Pe ey err ee: (4) 


If $(«, y) be real and single-valued for all values of # and y, 
then corresponding to any point in the plane zy we have a definite 
direction, assigned by the equation (4). If we imagine a point, 
starting from any position in the plane, to move always in the 
direction thus indicated, it will trace out a curve, which constitutes 
a particular solution, or primitive, of the proposed equation. And 
the whole assemblage of such curves will form a singly-infinite 
system, each curve being determined by the point where it crosses 
an arbitrary line. It appears, moreover, that in the present cage 
no two curves of the system will intersect. 
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We have thus a sort of intuitive proof that the complete solu- 
tion of (4) will involve a single arbitrary constant *. 
We proceed to give an account of the methods which have been 
devised for the solution of the equation (4) in various cases. 


153. Methods of Solution. One Variable absent. 
1°. The form 


d: 

“VAC Ln ek a (1) 
where y does not appear explicitly, requires merely an ordinary 
integration. Thus 

Mme (Gy det On causes Shen ast n tacos s (2) 


where C is an arbitrary constant. 


2°. The equation 


a = ff (y), Coe r eee eeesssvsssrvosorces (3) 
in which «# does not appear explicitly, may be written 
dy 
ee Bee iy 
FY) 
whence 15 MOE Cee <2 rinks con sieeeats eek (4) 


Ex. To find the curves whose subtangent has a given constant 
value a. We have (Art. 60) 


di 
ys 2 = a, 
dy dx 
or 5 Sp tineereteeseaeeneeereeseteees (5) 
x 
Hence log y = a C, 
or Of se DE arctnenider gels sacealoncindeee ays ote (6) 


where 6, = 2%, is arbitrary. 


154. Variables Separable. 
A more general form is 


F(a) + f(y) 2 =0, Peoria Sees (1) 
or POW top (4) Cy Oh 140s. cegteaeset p20 (2) 


* A rigorous proof of this was given by Cauchy. 
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If an equation can be brought to this form the variables are said 
to be ‘separable. The solution obviously is 


fF @ G24 IFS OF ee ee (3) 


Ex. 1. To find the curves such that the normals all pass through 
one point, 


If we adopt rectangular axes through this point as origin, the con- 
dition gives 


yet 

dx y’ 
or : CUES def =O,” “svensnosaeaireen ss ee sate (4) 
whence Crm) ttl OF MC RAEI Ie he once (5) 


The required curves are therefore circles described with the origin as 
centre. 


Ex. 2. To find a curve such that the tangents drawn to it from 
any point are equal. 


lf we take a fixed tangent as initial line, and its point of contact as 
origin, then if the two tangents drawn from any point on the initial 
line be equal, we must have, in the notation of Art. 63, 


p=9, 
do 
and therefore T Gp PANO. ceceee creer cssteeeeettnreeeseee (6) 
Hence st COL WD, Srarawcas.f-ceeGacsvartsecete (7) 
r 
and log r= log sin 6+ C, 
or P= MSID Oe sci seyass ihc co (8) 


where a is arbitrary. The circle is therefore the only curve possessing 
the stated property. 


Ex. 3. The equation of rectilinear motion of a particle under an 


attractive force varying inversely as the square of the distance from a 
fixed point is 


Integrating with respect to a, 
Pets Oe t. Ve ee eae eee (10) 
x 
If v vanish for a=, we have (=0. In this case the velocity with 


which the particle arrives at a distance a from the centre of force is 
N(2u/a), or /(2g), if g = plat 
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This gives the velocity with which an unresisted particle, falling 
from rest at a great distance, would reach the Earth, provided a denote 
the Earth’s radius, and g the value of gravity at the surface. 


Ex. 4. In a suspension bridge with uniform horizontal load the 
form of the chain is determined by the condition that any two tangents 
to the curve intersect on the vertical bisecting the chord of contact. 


If the lowest point be taken as origin of rectangular coordinates, 
and the corresponding tangent as axis of a, the subtangent of any other 
point must be equal to one-half the abscissa. Hence 


d; 
pers: 
or UE Mrs Fe NEY ia (11) 
y D 
the integral of which is log y = 2 log x + const., 
or GW (A eegea.5aO he sew tas topes (12) 


where a is arbitrary. That is, the curve formed by the chain must be 
a parabola with its axis vertical. 
155. Exact Equations. 


The case of the preceding Art. comes under the head of ‘exact 
equations. An equation 


Magee Ones eae (1) 


is said to be ‘exact’ when M and WN are of the forms du/dx and 
du/oy respectively. The form 


Ou Ou 

aa d. + ay dy axe ingen ne eh ote ere Bis ae (2) 
is equivalent to eet Oe ana ees eee ten (8) 
and its integral is ae ert Se, bacco taste x Cvaw Oa.5 (4) 


where C is the arbitrary constant*. 


It may be shewn that every equation of the type (1) is either 
exact, or can be rendered exact by a suitable ‘integrating factor.’ 
The number of such factors is unlimited; for if we suppose the 
equation (1) to have been brought to the form (3), it will still be 
exact when multiplied by /’ (w), where f(u) may be any function 
of u. The integral of 


2 ST) Ben ape orate: nie Nae CCL aR (6) 


which is obviously equivalent to (4). 


* The rule for ascertaining whether a proposed equation of the first degree is 
exact is given in Art, 193. 


25—2 
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Er. 1. (aa + hy +g) de + (hat byt+f) dy=0.  vcseecccee (7) 
This is equivalent to 
dl (ax? + Qhay + by? + 29x + Bfy)=0, ...cccceeseeees (8) 
whence an® + Qhoy + by? + 2g + Wy HC. wre eerevecseaee (9) 
Lx, 2. ade + ydy =k (dy — ydit),  ....cecssseeeeeeee (10) 
This may be written 
dl (co? + 4?) = Dhatd (2), dette Angaune (11) 


and so becomes exact on division by 2 +’, thus 


a(oteys 2d (2) 


— pric) ecg cnn e wee eee (12) 
w+y wes 
% 
Hence, integrating, 
4 
log (a? + y?) = 2k tan ae Oe eet cO OR (13) 


The equation (10) may also be solved as follows. Its form suggests 
the substitutions 


ea. cog: Oy Y= Fein 0. ...caccueeds tee (14) 

which give ada +ydy=rdr, «dy —yde=1dé.  ....1.c.eee (15) 
The equation therefore reduces to 
dr 

a WOO. eras feea Mee eaas eetceee (16) 

whence log SU OS waren eee eneeee (17) 


This is obviously equivalent to (13). 


Ex. 3. To tind the form of a solid of revolution such that the mean 
centre of the volume cut off by any right section shall be at a distance 
from this section equal to 1/nth of the length of the axis. 


If the axis of « be that of symmetry, and y be the ordinate of the 
generating curve, we must have, by Art. 116 (11), 


|, eytae 1 
*——=(1-5)& 
al: 
0 ie! 
é n—-1 (3 
or avy?da = —— & BQO ose aeons ee 
il vide = a) y (18) 
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where is the abscissa of the bounding section. Hence, if y denote 
the radius of this section, we find, on differentiating with respect to é 
according to the rule of Art. 92, 


7 el el Fe, 
& ee éy ia pee i} yrdx, 
& 
or Sheed) | iD eee (19) 
0 
A second differentiation gives 
d 
dé (&n?) = (n—1) iy seevrereeeeesencseseeene (20) 
d (én") _ 7» 1) 48 
whence - =(n—-1) Pee a Ao: (21) 
Integrating, we find éqt= AGP) 


The generating curve must therefore be of the type 
le: aot Sa ay FIT tor ee ee cet (22) 


Since we have differentiated twice with respect to €, the differential 
equation actually solved is somewhat more general than the original 
problem. In fact the same differential equation would have been 
obtained if, instead of zero, we had had other (and distinct) constants 
as the lower limits of the two definite integrals in (18). It is therefore 
necessary to examine @ posteriort whether the solution finally obtained 
satisfies the original equation with the actual lower limits. This is easily 
verified to be the case if m> 2. 


We note that if x = 3, the solid is a paraboloid of revolution, and 
that if n= 4 it is a cone. 


156. Homogeneous Equation. 


Let us suppose that, in the equation 
d 


ab das 
M+N7 0, 


M, N are homogeneous functions of # and y, of the same degree. 


In this case the fraction M/N is a function of y/«# only, and we 
may write 
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The variables x, v are now separable, viz. we have 


da dy 
Se ye re 3 
a f(v—v oF 
whence > fog ae eS OL ico a eee (4) 
f Oy =2 
After the integration has been effected we must write v= y/z. 
dy , 
—y*) ~ — Qay= wee 
Ez. (x? — y’) de OY Osis lates pinot Caceres (5) 
Y) 
27 
d 
Here = = e achacune aed onnenuaiiec ne ceemeeOe 
1-2 
h do 9 dv _v(1+) 
whence ay eee ee: or so SA as Gone 
diac 1-v? 1 20 
Hence ig = o(1+~) v= G = isa) Qiao eee eee (7) 


Integrating, we have 
log x = log v — log (1 + v”) + const., 

which is equivalent to x (1+v*)=Cv, 

or feet ee Tpi—n OL) Reet mane Set cee MO OUR orice oUt (8) 


In the geometrical interpretation, the general solution of a 
homogeneous differential equation must represent a system of 
similar and similarly situated curves, the origin being a centre of 
similitude. For the equation (1) shews that where the curves 
cross any arbitrary straight line (y/a=m) through the origin, 


dy/d« has the same value for each, that is, the tangents are 
parallel. 


Thus, in the above Ex. the solution represents a system of circles 
touching the axis of « at the origin. 


If in (4) we put C= loge, 


w/a or v is determined as a function of z/c. In other words, the 


primitive is homogeneous in respect to «, y, and c, and is therefore 
of the type 


This is in accordance with the geometrical property above stated, 
since if a, y, and c be altered in any the same ratio, the equation 
(9) is unaltered. In other words, a change in the value of ¢ merely 
alters the scale of the curve. 
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157. Linear Equation of the First Order, with Constant 
Coefficients. 


A ‘linear’ equation is one which involves y and its derivatives 
only in the first degree. Thus the linear equation of the first order 
is of the type 


where P, Q are given functions of z. 


We take first the case where P is a constant, the equation 


being 


as this will be of special use to us later. 
If Q = 0, the solution is 


by Art. 38. 


It appears that the factor e~%* renders the left-hand side of 
(2) an exact differential coefficient. This gives the key to the solu- 
tion in the general case where @+0. Thus (2) is equivalent to 


d 

a (Dec BD ES Tes EMO REY RBIS OR eo (4) 
whence ey = f Qe “dx + O, 
or Wim | OE Ober CCP, hes ration ten nae (5) 


In accordance with a general usage (see Art. 166), the first term 
on the right-hand of (5) may be called the ‘ particular integral,’ 
and the second the ‘complementary function.’ 


The following cases are important: 


qe. If had OAT Be nH oe Meee a? (6) 
we have {Qe-"de= Hf eo" dzre= ae Rp 
and a= # ted O17 ok mar se er ee Oe (7) 


XN-a@ 


That the first term on the right-hand is a particular integral 
of the proposed equation is verified at once by inspection. 


2°, The result (7) needs correction when X= a, or 


iz F109 so tae aict tia dua ee (8) 
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In this case we have 


: Qe“ de= Hf dx= 


and ede 8 ae Onan RR EEE (9) 
3°. Tf Qa Hie oe tct nein geen ee (10) 
; 2: 23 Hat 
we have [Qe-@da =H f « d= 
+1 
and = — 7 COA COE) arte eseas Ghee (11) 


Hx.1. Tf a particle be subject to a resistance varying as the 
velocity, and to some other force which is a given function of the time, 
its equation of motion is of the type 


© ko =f (t) Peer er ety (12) 
The integral of this is 
wie Cee fer iG) Wb ag enpes egestas eee (13) 
For example, if SF (H)=9, 
a constant, we have v=CeM+ i eee ee eer (14) 


This might have been obtained more simply by writing the differential 


equation in the form 
d 
5 (v-$) +k (v-{)=0, er (15) 


g ¥ 
whence ne Gere ee ee (16) 


As tincreases, v tends asymptotically to the ‘terminal’ value g/k. 


Eu, 2, If an electric current of strength w be flowing in a circuit 
of self-induction / and resistance R, and if “E be the Oprraaecan electro- 
motive force in the circuit, we have the equation 


da 


L eee Pee lee eases Baairequees (coe. ac (17) 
If # be a constant, the solution of this is 
ese (18) 
R Ap mice SAD a Eo accAnSOARERe 


where C is arbitrary. The current therefore tends to the constant 
value Z/k. 
If, for example, we suppose that the circuit is completed at time 
t=0, we have to determine C so that x=0 for t=0; this gives 
E E 


ey Sa 3 BP Welsinrelc/pietlerioce telsisieieaelaiers (19) 


The second term represents the ‘extra current at make,’ 
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Again, if Ei x By COS (Pl. €) sax ngasaesevessesoe5e5: (20) 
de a 
we have a (wer) = z e/ cos (pt + €), 


R 
mid 
whence, integrating, and dividing by e” , we find 
R, #F, 2. / 2 
w= Ce L' + a zt | el‘ cos (pt + «) dt 


Ey 
+ pL 
see Art. 80 (14). Hence as ¢ increases, the current settles down into 
the steady oscillation 


R 
= Cet 4+ {R cos (pt +) + pL sin (pt + e)hs weeeeee. (21) 


“= COB CPUS =), a ceadeaessan ne (22) 


£, 
where € = tang? = ye tonen te cepamnonemse aks (23) 


The effect of the self-induction (Z) is therefore to diminish the ampli- 
tude of the current in the ratio 


fi] /(L? + pL’), 
and to retard its phase by «. 


158. General Linear Equation of the First Order. 
We return to the general linear equation of the first order, 


S Bed celta ere Creeercn ey eer (1) 
If Q =0, we have 
Cag all Ren a ade (2) 
y dx 
whence log y+ fPdx = 
or OAT EY OR) ARE ee reer eres (8) 
This shews that e/?% is an eae factor of (1), since 
el Pde (3 + Py) =5 ao). 
Hence (1) may be written 
(eee ClO Data ce ether wees, (4) 


Integrating, we find 
Cece) (Joh day te Wien 3 Meccan sa. (5) 


The integrating factor will often suggest itself on inspection 
of the equation, without recourse to the above rule. 
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Ex, 1 ease cot w7=2cos x (6) 
hae 7 Te. A ere eWAT RN Sih ah 
Here P=cota, {Pdx=logsina, ePé=sin x, 
Hence, multiplying by sin a, 
i eee ; 
ae (3 sis) = 2 sina Cong, (icesraree wn emer (7) 
y sin x = sin? a +0, 
; C 
Y = SID Db seen ee tee eeeeeeseens (8) 
Ex, 2. (1 A eas (9) 
7 a ee 
Dividing by 1 — 2, we have 
dy x a 
de Tom Toa ee (10) 
Here P=- — [Pdu =2log(1—a*), elPae = ,/(1—a?), 
Multiplying (10) by the integrating factor, we get 
ay OY x 1 
1 ghee ns 
MO 2 de Fr) Y= aa 
d 1 
or fe NOE) aa. ee ee cceenevcewes (11) 
Hence, integrating, 
J/l-)y=sinta#+ 0, 
sin! ¢ C 
or i + S . vassahaeatomenenrney 12 
Maa) * JOH w) re 
dy sy ‘ 
Ee, 3. ee bee bowl sausveomenn awa cn eras (13) 
The integrating factor here is obvious. The steps are 
an “ =f na ly = Sales 
m gem tnt 
oe nae 
ocr 14 
Y= NER | SURE Hila. SORE OAOD COOOL S OO ACOA ( ) 


158-159] DIFFERENTIAL EQUATIONS OF FIRST ORDER 3895 


159. Orthogonal Trajectories. 
Suppose that we have a singly-infinite family of curves 


diay, 6) 5 ke eee a (1) 


where C' is a variable parameter, and that it is required to deter- 
mine the curves which cut these everywhere at right angles. 
We first form the differential equation of the family, by differ- 


entiation of (1) with respect to w, and elimination of C. See 
Art. 151. 


If two curves cut at right angles, and if wf, Wy’ be the angles 
which the tangents at the intersection-make with the axis of , we 
have yy — Ww’ = + $7, and therefore 

tan yy = — cot w’. 


Hence the differential equation of one family is obtained from 
that of the other by writing 


dy dy 
-1/% for Fe 


Otherwise: if dz, dy be the projections of an element of one 
of the curves (1) we have 


OE pe 
agit i aputecaus ie aalereisisiataietnsetei eis s (2) 
Hence, if dx, dy be the projections of an element of the orthogonal 
curve through the point (a, y), we have 
dx _ dy 
0o/oa = 0p/oy es Ferree roe reser erseeeses (3) 


The differential equation of the trajectories is then obtained by 
elimination of C between (1) and (8). 


If the equation of the given family of curves be in polar co- 


ordinates, thus 
PAG OMG) eae as wericeta ven s eat ean (4) 


and if ¢, ¢’ denote the angles which the tangents to the original 
curve and to the trajectory make with the radius vector, we have 
in like manner 

tan d = — cot ’. 


Hence the differentia] equation of one system is obtained from 
that of the other by writing 
ldr rdé 


—— for —. 


~ 7 dé dr 
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Or, differentiating (4), we have 


of 1of 

an dr + — 73g 700 = 0), cine Sis teenee kere (5) 
and therefore, for the trajectory, 

of do —*2 ar 20, a ee (6) 


The elimination of C between (4) and (6) leads to the differential 
equation of the required system. 


Ex. 1. To find the orthogonal trajectories of the rectangular 
hyperbolas 


bey ms Bes ond cee ae he ee (7) 

Differentiating, we find TRO (02S Cage pent riccccmccrtss (8) 
and therefore, for the trajectories, 

eden — 9 dy = Opie es. Seems sees (9) 

whence DP OPO.  aarckorcias nde vos duneutnacree (10) 


This represents a system of rectangular hyperbolas whose axes coincide 
in direction with the asymptotes of the former system. 


Hx. 2. To find the curves orthogonal to the circles 
ap Qty = 0 sciavsvnaaroese sseaes (11) 
where p is the variable parameter. 
Differentiating, we have 
xd +(y + p) dy=0, 
and therefore, for the trajectory, 
ady —(y + ») da = 0. 
Eliminating » between this and (11), we find 


dy 
Quy Gt oe Vert eos wicvte caceuadeeaats (12) 
d(y") 
or a fe me I Coren snc a eeeneeee eee (13) 


This is linear, with y? as the independent variable. The integrating 
factor, as found by the rule of Art. 158, or ‘ inspection, is 1/a*. Intro 


ducing this we have 
d 
dx (f )= ar +S an? 


2 
whence eats 
. x 2 


or Oa ENG YO ann rene nels aben case (14) 
d being arbitrary. 
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The original equation represents a system of coaxial circles, cutting 
the axis of x in the points (+4, 0). The trajectories (14) consist of a 
second system of coaxial circles having these as ‘limiting points’; viz. if 
we put A=+h we get the point-circles 


CP a8 0 gi cess ae ntenewatemnasn (15) 
see Fig. 135. 


ERD 


BEC 
Oceana etcoa 


Bee Cem Bes, 
TTT 


Fig. 135. 


Ex. 3. In the circles 
EEC COMO, easiest et cestaoecveecses (16) 


which pass through the origin, and have their centres on the initial 
line, we have 


or = — tan B Ob rok, eon tee (17) 


and therefore, for the trajectory, 


rdé=tan 6dr, or = EHCOUO GG, So spsccrecetass (18) 


Integrating, we find log r=log sin 6 + const., 
or SG imNO AEN OSes Santen ast encye- deeoeaitea (19) 


which represents another system of circles, passing through the origin, 
and touching the initial line. 
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160. Equations of Degree higher than the First. 


The general type of an equation of the first order and nth 
degree is 


pe + Pip *2 + Psp t+ ...+ParptPa=0, .... (1) 
_ dy > 
where alr (2) 


and P,, P2,..., P, are given functions of # and y. It is usually 
implied that these functions are algebraic, and rational. 


The equation (1), being of the nth degree in p, indicates that n 
branches of the primitive curves go through any assigned point in the 
plane ay. Some of these branches may of course be imaginary, and 
for some ranges of « and yall may be imaginary. There may also be a 
real locus of points at which two of the values of p coincide; this locus 
is of special importance in the higher development of the subject. 


For example, in the equation of the second degree, 


pit Pp+Q=0, w.... Oe eee (3) 


the values of p will be real and distinct, coincident, or imaginary, ac- 
cording as P?24Q. And the locus of points at which the two values 
of p coincide is the curve P?=4Q. 


If the left-hand side of (1), considered as a function of p, can 
be resolved into linear factors, thus 


(p— Pi) (p — po) --. (P — Pn) = 9, A Seae eriae (4) 


where ;, Ps, --. Pn are known functions of « and y, the complete 
solution will consist of the aggregate of the solutions of the several 
equations 


dy _ dy _ dy 
Ai din. Ete 8 et me ROOD ROO SC OnDS (5) 
Ex. wyp = (xv — 4") p— ay = 0, | ...mtreemectsenee eee (6) 


This is equivalent to 
(ep +97) (Bp ee) = OE omen anes 9c a cee (7) 
and the solutions of 
ap+y=0, yp—«x=0, 
are, respectively, ey = CO a GPRee On eta nse eee (8) 


The product of the two values of p given by (6) is —1. This 
shews @ priori that the two branches of the primitive curves which 
pass through any point (, y) will be at right angles to one another. 
Cf. Art, 159, Ex. 1 
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161. Clairaut’s form. 


When the equation (1) of Art. 160 cannot be conveniently 
resolved into its linear factors, we may in certain cases have 
recourse to other methods. These are for the most part of some- 
what limited utility, and are accordingly passed over here; but 
an exception may be made in favour of Clairaut’s form, which is 
very simple in theory, and moreover often presents itself in ques- 
tions where a curve is defined by some property of the tangent. 


If we write p for dy/dz, the form in question is 


y= xp + f (p). Sisisipie/sisieisisisieiniwielelelatcvatelelaue (1) 


It was proved in Art. 60 that the intercepts (a, 8) made by 
the tangent to a curve on the axes of # and y are given by 


a=(ap —4¥)/p, B= YUP, crscravcsaciers (2) 


respectively. Hence any equation of the form (1) expresses a 
relation between either intercept and the direction of the tan: 
gent, or (again) between the two intercepts*. Now it is evident 
that this relation is satisfied by any straight line whose intercepts 
have the given relation. Along any such straight line we have 


and we thus get the solution 


Bf AEA \y cee cion navn ss'cauaovesiesiess (4) 
involving an arbitrary constant C. 


But the equation will also be satisfied by the curve which has 
the family (4) of straight lines as its tangents; in other words, by 
the envelope of this family. This envelope is found by expressing 
that (4), considered as an equation in C, has a pair of equal roots, 
ae. by eliminating C between (4) and 


Peel OC) aD Ra ccnisd sages sieetess (5) 
see Art. 139. 


The more usual method of deducing the above solutions is to 
differentiate (1) with respect to 2; thus 


p= Hat orr oye, 


= 
; d 
whence {a+ f’ (p)} = PN Re Aa rn ree ee! (6) 


* The equation is equivalent to 


B=f (-Bia), or ¢(a, B)=0. 
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This requires, either that 


d, 
— Pe 01. ee ee (7) 
or that eb f py = OF in bee eee ee (8) 
The former result makes p= C, and 
yp Cat fA) orcas. iaoacssawes oepne (9) 


The alternative result (8), combined with (1), leads, on elimi- 
nation of p, to a particular relation between # and y. Since the 
result of eliminating p between (1) and (8) must be the same as 
that of eliminating C between (4) and (5), we identify this second 
solution with the envelope aforesaid. 


The solution (9), involving an arbitrary constant C, is called 
the ‘complete primitive.’ The second, or envelope-solution, is not 
included in the complete primitive, 7.e. it cannot be derived from 
it by giving a particular value to C. It is therefore called a ‘sin- 
gular solution*.’ 


Ex. ‘To find the curve whose pedal with respect to the point (a, 0) 
as pole is the straight line a = 0. , 


The expression of this property is 


a= pB, 
where £ is the intercept on the axis of y, whence 


a 
SOD A 2 nab na cesatioeaaatevencdaees 10 
CE eee (10) 
This is satisfied by any one of the family of straight lines 
y= Cx+ o © aoe ctee ings aeeakee esmceeee (11) 
and also by their envelope PAO is Feed (12) 


see Art. 140, Ex. 2. 


EXAMPLES. L. 


(Formation of Differential Equations.) 


NB y = Aa? + B, 
dy dy _ 
prove that le Fae ae 0. 


* The general theory of singular solutions of equations of degree higher than 
the first must be sought for in books specially devoted to the subject of Differential 
Equations. It is closely related to, but not altogether co-extensive with, the theory 
of envelopes. 


Zo eelf 


prove that 


o if 


prove that 


4. If 
prove that 


oD oolt 


prove that 
6. Jf 
prove that 
us, Af 
prove that 
8. If 


prove that 


9. eAf 


prove that 


10% 7 1 


prove that 
1s Heal 
prove that 
2. lt 


prove that 


L. I. C. 
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y= A+ Ba, 
dy 2 dy | “4-0, 
da? 2 de 


y = Ac + Be-™, 


x = e~4tt (A cosnt+B sin nt), 
2, 
oF hE (nt + J) @=0, 


V=—+B, 


sithi& 


EN RLS 
dr r dr 
V=Alogr+B, 


Eg aN. 
dr r dr 


A coskr +B sin kr 
$= : : 
ap 2d ah 
dr * > dr Ge Ste 
=(A + Bax) cos kx + (C + Dax) sin ka, 


TY 5 249 T% 4 My =0. 


y=A cosh kx + Bsinh kx + C cos ka + D sin ka, 


le 
i PY . 
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Tos 94 
=p (A cosh —— Be + Bsinh =) cos —~ 
\ me J/2 2 
ka 
C obi —~ + Dsinh =) sin é 
ACS AE) 
dy 
prove that oi + ky =0. 
a Tait y= Asin a+ B, 
oe 
prove that | (1 ) ae a 0 
Uf Kol y = (sin x)? + A sin-' «+ B, 
Py YW 
= EAT Ve ae yA Oe 
prove that (1 — «?) yan a. 2. 
16. If y = A cos (log x) + B sin (log x), 
oly dy 
prove that de t= = +y=0 
LR A {a+ ,/(x? —1)}" — Jat — )", 
2, 
prove that (a? — 1) +2 iv, — ny =0 


18. Shew that the primitive 
. =mn+— 
IS m? 


where m is arbitrary, leads to 


dy dy | 
x (4) —y- ae =x). 


197 If 2cy +c? =x, 


where ¢ is arbitrary, prove that 
dy dy 
ech Ya 
x ( ] ) yes 0. 


20. The differential equation of all parabolas having their axes 
parallel to the axis of y is 
ay 
dx => 
Y 9). The differential equation of all parabolas having their axis of 
symmetry coincident with the axis of a is 


ve (ae) = 
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22. The differential equation of all conics having their principal 
axes coincident with the coordinate axes is 


ay | wy dy _ 
°Y clog * o( na 


23. Prove that the differential equation of all circles touching 
the axis of w at the origin is 


dy 2xy 
dx at —y 
24. Prove that the differential equation of all conics touching the 
axis of y at the origin, and having their centres on the axis of a, is 


d’y dy ; 
2, oF nue | = 
ay Tait (* ge ) 0. 


era 
Aa, Tf y = ees ’ 
: _ yey Pal dy 
prove that xy 1) A = 2a: (SE +(y—1) =. 


26. Prove that the differential equation of all hyperbolas which 
pass through the origin, and have their asymptotes parallel to the 


coordinate axes, is 
oy G4 20 (SE) +2 ye = 0. 
27. Prove that the equation 


dl” 
at ny =f (t) * 


is satisfied by 
y=~sin nt [7(o cos nt dt — : cos nt [/(0) sin nt dt, 


and that this is the complete solution. 


EXAMPLES. LI. 
(Equations of the First Order.) 


pds Integrate = = a : [y = Cx.] 
dy sy a nel 
2. Integrate a ar ie [y = Ca 
v/v 3. Integrate ay = cot x cot y. [sin « cos y= C.| 
v 4, Integrate ae? - +y=1. [y=1+ Cel, ] 


26—2 
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5. Solve m(y + b) dx +n (a+ a) dy=9. 
¥ [(@ + a)" (y +6)"=C.] 
~ dy _1+y° eT 
6. Solve We = eee . ly = ie Cie | 
an Solve (1 + y”) da — wy (1 + a”) dy=0. 
[(1 +a) (1+ 9°) =Ca*.] 
“ dy _y(-y’) 
8. Solve Je ata 
[y? (1 — 2%) = Ca? (1—y’).] 
aa 9. Solve : = =(x+y)* [w+y =tan («+ a).| 


dy ) 
MN ly eed es a 
10. Solve (a+ y) (« aie +y) xy (a a 
11. Find the curves in which the angle between the tangent and 
the radius is one-half the vectorial angle (6). 
[The cardioids r= a (1 —cos 6).| 
12. Find the curves in which the perpendicular from the origin 
on the tangent is equal to the abscissa of the point of contact. 
| [The circles 7 = 2a cos 6.] 


18. Find the curves such that the portion of the tangent included 
between the coordinate axes is bisected at the point of contact. 


[The hyperbolas ay = C.] 
14, Find the curves in which the subtangent varies as the 
abscissa. y= Cx] 


15. Prove that if the subnormal bears a constant ratio to the 
abscissa the curve is a conic. 


16. Find the curves in which the perpendicular from the foot of 
the ordinate to the tangent has a constant length a. 

[The catenaries y = a cosh (x — a)/a. | 

17. Find the curve in which the polar subtangent is constant 

(=a). [r= a/(—a).] 

18. Find the curve in which the polar subnormal is constant 

(=a). [v7 =a (0-a).] 

/ 19. Find the curves such that the area included between any two 

ordinates is proportional to the intercepted arc. 
[The catenaries y = @ cosh (#—a)/a,] 
20. Find the curves such that the area included between any 


ordinate, the axis of #, and the curve is 1/nth of the rectangle 
contained by the ordinate and the corresponding abscissa. 


ly = Ca") ; 
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21. Find the form of «a solid of revolution in order that the 
volume cut off by any right section may be 1/nth of the product of 
the area of this section into the length of the axis. 


[The equation of the generating curve must be 4?= Ax"—1,] 


22. In a suspension-rod of uniform strength the area of the cross- 
section (S) varies as the total stress across it; prove that if a be 
measured vertically downwards the relation between S and w must be 
of the form 


S=4-B [Sao 
0 


Hence shew that the form of the rod must be that generated by 
the revolution of a curve of the type 
y =be-aa 
about the axis of wx. 
23. Find the form of a curve, symmetrical with respect to the 


axis of x, such that the mean centre of the area cut off by any double 
ordinate shall be at a distance from this ordinate equal to 1/nth of the 


length of the axis. [y= Cat=7,) 
24. Solve (a3 + 3ay”) dar + (y§ + 3a°y) dy = 0. 
tL 25. Solve ‘ey pa aaa 
a+ 7 


le +y = 2¢ tan ot c.| 


7 dy . x—-a 
at = y= = 
26. Solve ae = af (a? + y’). ly x sinh a | 
27. Solve x we y= Jf (a+ y*) | 
, a : 
Give the geometrical interpretations of the differential equation 
and of its primitive. [a = 2Cy + C?] 
Z 4 di — dy Veg ea 
lY 28. Solve Bode fa tey [xy (a—y)=C.] 
Pe55.- Siive way aay. Foxy = Cot] 
dy 
L~ 80. Solve we y= ty [y = Cae*.] 
4 dy_y(“t+y) 
4 EL oe = = / 
31. Solve en: [ay = Ceul®,] 
.~ 32. Solve (a? — 3y”) ada = (y* — 30”) ydy. 


[(a? + yl = C (a? —y") 
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/ 33. Shew that the equation 


dy _ ax+by+e 
dx watby+e 


is rendered homogeneous by the substitutions 


ax+byt+co=& aut by+c=n. 


~“ 34. Shew that an equation of the type 


dy : 
da =f (ax + by) 


may be solved by the substitution 


35. 


Y 


ax + by = 2. 


Shew how to solve any equation of the type 


Solve 


Solve 


Solve 


Solve 


Solve 


Solve 


Solve 


Solve 


Solve 


Wes ax+by+e 
da laeregee)! 


EXAMPLES. LII. 
(Linear Equation.) 


di 
7Y . y tan x = sec a 


a [y=sina# + C cosa. ] 


dy 
=) = eS 
(1 — x) = + wy = an. 


dy 
rg =e 
dy ee | 
dx’ a2 ~ 


Bee 2ey = 1 +227, 


dy | l—2? 


"aa Teed =' 


a. 
é a tan 6 = tan @. 


dé 


dy : 
= = 9 , 
aoe tan x sin 


a (I — at) Bs (Bat - 1) y=a% 
[y=a+Cu /(1 —x*).] 


[fy=a+C /(1—2*).] 
(a? + 2ay = C.] 
(x? — 2ay = C0.) 


[y=u+Ce-#.] 


[aw = 1+ C cos 6.] 


ly =cos «+ C'sec x. ] 
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10. Shew that the equation 


dy ae 
Fig Py = Qy 
is made linear by the substitution 
ge) =2% 
(Bernoulli’s equation.) 
VW 1l. Solve pace plore E 1 Hoge + Cx. 
dx Yy 
112. Solve COS x 2 —~ysine+y?=0. E = sin x + (cos x. | 


13. If the two plates of a condenser of capacity ( are connected 
by a wire of resistance # (and zero self-induction), the equation con- 
necting the charge (qg) with the electromotive force (£) is 


Integrate this in the cases H=0, H=const., H = L, cos (pt + €). 


EXAMPLES. §LIII. 


(Orthogonal Trajectories.) 


1. Find the orthogonal trajectories of the straight lines 
y= Cx. [The circles 2 + y?=C.] 
v “9. Find the orthogonal trajectories of the curves 
ay AO. (‘The conics a? + ny? = C.] 
3. Find the orthogonal trajectories of the circles 
e+yr=Acy. [The circles 27+ 4? = 2c'x. | 
4, Find the curves for which 
dy yp + dary 
dx x? + 3ay??’ 
and determine their orthogonal trajectories. 
[ (a? — y?)? = Cay; a+ 6x? + y= C.] 
5. Prove that the differential equation of the confocal parabolas 
y= 4a (w@+a), 
is yp + 2xep—y =0, 
where p = dy/dax. 


Shew that this coincides with the differential equation of the 
orthogonal curves ; and interpret the result, 
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6. Prove that the differential equation of the confocal conics 


= a Jah es 
Pie pene 
is xy p? + (x —y?— a? + 6) p—ay=9. 


Shew that this coincides with the differential equation of the 
orthogonal curves, and interpret the result. 


7. A system of rectangular hyperbolas pass through the fixed 
points (+ a, 0) and have the origin as centre; prove that their ortho- 
gonal trajectories are the Cassini’s ovals 


(x? + y?)? = 2a? (a? —y”) + C. 
8. Prove that the differential equation of the involutes of the 


parabola y? = 4aa is 
dy dy a. 
wry vas) =} 


9. Prove that the differential equation of the involutes of the 
circle x? + y* = a? is 


2 
ae? — ar + Boxy (y? — a?) (2) =0. 


le 2 
Vv 10. Find the orthogonal trajectories of the cardioids 
r =a(1—cos 6). 
[The cardioids r= 6 (1 + cos 6).] 
11, Prove that the orthogonal trajectories of the curves 
r™ = a™ cos mO 
are the curves r™ = b™ sin mO. 
Interpret the cases of m=1, —1, 2, — 2, 4, — 4, respectively. 


12. Prove that the orthogonal trajectories of the curves 


7 = A cos 6 
are the curves 
r= Bsin? 6. 
13. If in bipolar coordinates (Art. 132) the equation of a family 
of curves be 
F(t, 2) =C, 


the differential equation of the orthogonal trajectories is 
of of 
Ye ar ae =r ar’ ae’. 
Hence shew that the orthogonal trajectories of the circles 


rir =C, 
are the circles 6+0=C, 
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14, Also that the orthogonal trajectories of the Cassini’s ovals 


w=, 


are the rectangular hyperbolas 


0-0 =C. 


15. Also that the orthogonal trajectories of the equipotential 


curves 


1 
-5=0, 


2 


are the magnetic curves 


1. Solve 
2. Solve 
8. Solve 
4. Solve 
5. Solve 
6. Solve 
7. Solve 
8. Solve 
9. Solve 
10. Solve 


cos 6+ cos @’ = C. 


EXAMPLES. LIV. 


(Equations of Higher Degree.) 


[y=ant+C, y=PBu+C.] 


2 
(2) pa [y=C+cosa.] 
a 2 
@ = my", [y= Cet]. 
2 
y? (3) = 47, [y=C + 4am. ] 
ad 2 
a (P) =0 [y=C+2,(ax), 
a) (AYY s 
(1-a%) ($4) =1. [y=C+sin™a. | 
dy (a: 
= (Gry) =0(w+y) 


[y=$u'+C, y=l-a+Ce] 


[y=Ce, y=l—-x+ Ce] 
dy\’ 4 dy 
a (SE) -2y hw =0. [a® = 20y + C2] 


[V(t y")=C +2.) 
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11. Find the curve such that the product of the intercepts made 
by the tangent on the coordinate axes is constant (= 4°). 


a [The hyperbola 4ay =k’. ] 


12. Find the curve such that the perpendicular from the origin on 


any tangent is equal to a. [The circle 2? + y? =a7.] 
/ 18. Solve y =ap+ ,/(b? + a*p’). 
: ‘ ey 
Singular solution : mt pn i 


14. Find the curve such that the product of the perpendiculars 
from the points (+ ¢, 0) on any tangent is equal to 6”. 


ee ¥ ee 
| The conics Paes + Be = iL; CR = Be = 1. | 


15. Find the curve such that the tangent intercepts on the 
perpendiculars to the axis of « at the points (+a, 0) Jengths whose 
product is 6? 


E [ The conics a v= 1] 
16. Solve y = ap +ap(1—p). , 

[Singular solution: (« + a)? = 4ay. | 
17. Solve (a — a) p? + (w@—y) p—y=0. 


[Singular solution: (w+y)*= 4ay.] 


18. Find the curve such that the sum of the intercepts made by 
the tangent on the coordinate axes is equal to a. 


[The parabola (w-y)?-2a(a@+y)+@= 0.] 
19. Shew that any differential equation of the type 


represents a system of parallel curves. 


20. Shew that any differential equation of the type 
a, 
x, Y, p—— =0 
i ( Tee 


represents two systems of orthogonal curves. 


CHAPTER XII 
DIFFERENTIAL EQUATIONS OF THE SECOND ORDER 


162. Equations of the Type d?y/da? = f(z). 


This chapter is devoted principally to differential equations of 
the second order, and especially to such types as are of most frequent 
occurrence in the geometrical and physical applications of the 
Calculus. Occasionally, the methods will admit of extension to 
equations of higher order. 


We begin by the consideration of a few special types, and after- 
wards proceed to the study of the linear equation. The linear 
equation with constant coefficients is treated in the next chapter. 


We take, first, the type 


This requires merely two ordinary integrations with respect to a; 
thus 


OY = [f(e)do+ A, 


y= [Uf @) de} det Att By evecceen (2) 


where the constants A, B are arbitrary. 


Ex. 1, The dynamical equation 


which determines the motion of a particle in a straight line under a 
force which is a given function of the time, is of the above type, with 
merely a difrerence of notation. 
In the case of a particle subject to a constant acceleration g we 
have 
dx 


de = gy) wjeluisis[ateisteletorelsieleisielelwistelsreieletate(s\siaiaraie (4) 
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] bes t+A 
Ww cee eae , 
hg PAA bee Bm aaecnrmaan oc tanntesase (5) 
ax : 
Again, if i =f SID Wie Sei eisvnses dtacladwne ere orn ee (6) 
the force varying as a simple-harmonic function of the time, we have 
dix UF , 
Ses cost + A, 
w=—2,sinnt + At+B. S Weigpowcauree mane etter (7) 


The constants A, B which occur in these problems may be adjusted 
so that at any chosen instant the particle shall be in a given position 
and have a given velocity. 

Hx, 2, To solve the equation 

a? 

BU WO—2)S0, Fra een age (8) 
subject to the conditions that y=0 and dy/dx=0 for e=0. This is 
the problem of determining the flexure of a bar which is clamped in a 
horizontal position at one end (a= 0) and supports a given weight (W) 
at the other end (a =). 


Two successive integrations of (8) give 


BOY W (lac — 4a) + A, 


By = W (Alt — foe) 4 Ae PB oo isso cccnonane (9) 


where 4, Bare arbitrary. The terminal conditions require that A=0, 
B=0, whence 


— z Ula eee (10) 


163. Equations of the Type d?y/da? = f(y). 
If the equation be of the poe 


a first integral may be obtained in two ways. 


In one of these we multiply both sides by dy/da, and then 
integrate with respect to vw; thus 


eh BO) em 
+ (32) =| fy dor A =[Fu) dys. ne (2) 
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The second method is to introduce a special symbol (p) for 
dy/dx. Since this makes 


dy dp dpdy_ dp 
de dx dy de! dy’ geo Vere: aioe (3) 


we have, in place of (1), 


which may be regarded as an equation of the first order, with p as 
dependent, and y as independent, variable. Integrating (3) with 


respect to y, we have ; 
Be NO eA arene atart se ona-eae (5) 
which is equivalent to (2). 


To complete the solution, we write (2) in the form 


dy 
Pee a LEC 6 
VERIFY) dy + 24] os 
The variables are here separated (Art. 154); but on account mainly 
of the occurrence of the radical the further integration is often 
impracticable, even with comparatively simple forms of the 
function f(y). 


A very important case is where f(y) is a linear function of y, 
so that the equation takes the shape 
d’y 
aa? +ay= (Re Sane oe ea ee ae (7) 
By a change of dependent variable, writing y,+b/a for y, and 
afterwards omitting the suffix, this is reduced to the somewhat 
simpler form 


e Be ee Octane esate teas (8) 
The first integral of this is 
CC oan near (9) 
If a be positive, we may write 
PIPES Dy ees PENI OF i nia Sak woven vores oh (10) 


it being evident that, if we are concerned solely with real quantities, 
C must be positive. Thus 
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whence cos! f = + (mz +e), 


or Of = COS MUG Are omnes oer oa sienotenetine (12) 


This is the complete solution of (8), and involves the two 
arbitrary constants a, e«. If we put 


A=acosie, B=—GSING, eccescce- sean (13) 
we obtain the equivalent form 
y =A cog Mart B SIM Maas owe ousted ose (14) 


These results are exceedingly important, and should be remem- 


bered. 


The case where a is negative, =— m’, say, can be treated in a 
similar manner, and we should find, as the complete solution 


y= A cosh me + Bsinh ma, .....6..6.+.000 (15) 


where m=/(— a). A simpler method of treating this case will 
however be given later. 


The type (1) is of very great importance in Dynamics. Thus, the 


equation of rectilinear motion of a particle subject to a force which is 
a given function of its position only is of the form 


which is identical with (1), if regard be had to the difference of notation. 


The first method of integration consists in multiplying both sides 


by da/dt, thus 
dx dx dx 2 7. 
adi aS) a? 


and integrating both sides with respect to ¢. In this way we obtain 


dx? a : 
+(F) = |[S@) G+ C= [M@aere, stele (17) 
which is the ‘equation of energy.’ 


The second method consists in writing v for da/dt, and therefore 
vdv/dx for d’x/dt?; cf. Art. 32. Thus 


dv 
v= = 5 
dx F(®) 
Hence, integrating with respect to x, we have 


Lo? = ff (x) dart Oy vcecseses i ak Ce (18) 
in agreement with (17). 
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Hx. 1. Ifa particle be attracted to the origin with a force varying 
as the distance, the equation of motion is 


x 
7 ee (19) 


This is of the special type (8), and the solution is 
BU COSA pid ate €). ana iinsu, Sins ter eee dv esc (20) 


This represents a ‘simple-harmonic’ motion. The values of x and dx/dt 
both recur whenever ,/ué increases by 27; the period of oscillation is 
therefore 27/,/u. The arbitrary constants a and « are in this problem 
known as the ‘amplitude’ and the ‘ epoch,’ respectively. 

The equation of motion of any ‘conservative’ dynamical system 
having one degree of freedom, when slightly disturbed from a position 
of stable equilibrium, is also of the type (19). For example, the accurate 
equation of motion of a pendulum is 


where g is the acceleration of gravity, and /is a certain length depending 
on the structure of the pendulum. In the case of a ‘simple’ pendulum 
Z is the length of the string. If the extreme angular deviation from 
the equilibrium position be small, we may write 6 for sin 6, thus 


a6 g 
qa 1 Coe crecce ccc ceceerceseveces 


The solution of this equation is 


g-acos(,/$.t+e), Bacieac sree e mit (23) 


and the period is therefore 27 ,/(d/g). 
The accurate equation (21) can be integrated once by the method 
above explained ; we thus find 


do? 
1 (FG) =9 008 8+ 0, He eee (24) 


but the second integration cannot be effected (except in the particular 
case of C =g) without the introduction of elliptic functions. 


Ex. 2. Tf a particle move in a straight line under an attraction 
varying as the inverse square of the distance from the origin, we have 


i ge 
dt? 2S rg D) SieLw eres O10'S 00:00:60 0'0: 0: 9/8/0081 076.08 
whence, as in Art. 154, Ex. 3, 


Gi\* 
(Gi) = EtG emer eee (26) 
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If the particle start from rest at the distance a, we have C =—p/a, and 


- = (28) ae se thy, ee (27) 


the minus sign being taken since the velocity is towards the origin. 
The second integration is facilitated by the substitution 


OPO COSMO Mean ant yas sretacrecn eee (28) 
Separating the variables, we find 
2 
(1 + cos 26) 46 = () re eee (29) 
a 2p\2 
6+isin 29 = (2) CHEE. ce pene (30) 


As x diminishes from a to 0, 6 increases from 0 to 47. Hence the 
time (¢,) of falling from rest at the distance a into the centre of force 
is given by 


ee See re ere 


164. Equations involving only the ‘First and Second 
Derivatives. 


If the equation be of the type 


By dy\ _ 
o (52, AS eee ee (1) 


2.e. the variables x, y do not appear (explicitly), then, writing p for 
dy/dz,we have .- 


which is an equation of the first order with p as dependent variable. 


The equation (1) may also be reduced to an equation of the first 
order, with y as independent variable, by writing as in Art. 163, 


dp »  @y, 
pP dy for da? : 
thus $ (p : p) =0° 3 eee (3) 


Hx. 1. To find the curves whose radius of curvature is constant 
(=a, say). 
By Art. 135 we have d*y 
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dp das 
———, =+-—. 
(l+p)? 
Integrating this we have (Art. 77 (13)) 

Sr hdgn tert 
(1 + py ‘gue’ 


where a is an arbitrary constant. This gives 


or 


dy va. 
eS SU = te Ve — (@—ay} 9 Pheer roe rerrerree (7) 
whence Ya Bae fOr— (B= a) hy peince siewoncasons (8) 
if B be the arbitrary constant introduced by this last integration. The 
result may be written : 
CE eet Oa 8) peso pa eanncner ceacincn (9) 


and so represents a family of circles of radius a. 


This investigation is given merely as an example of the general 
method ; the problem itself can be solved more easily in other ways. 


Ex. 2, To determine the rectilinear motion of a particle subject to 
a force which is a given function of the velocity. 


The equation of motion is of the form 


which evidently comes under the type (1) Writing v for dx/dt, we 
have 


dv dw dv 
—= a= aT = dewnteewees 1 
dt SF (r); J (2) dt, F (e) a+ C. ! ) 
For example, if the particle be subject solely to a resistance varying 
as the velocity, we have 


dv 
= SVM, Gododassnensososdanno ascot 2 
ai ae (12) 
whence ee sae eo Ae eee Fewest bo) 
dt 9 i stenoses cere 


Hence, whatever the circumstances of projection, x will approach asymp- 
totically, as ¢ increases, to a limiting value J. 


Again, if the resistance vary as the square of the velocity, we have 
dw dw I 


Sata — sa = hat, 5 Tt. ACO ORIOOSe mC (14) 
dx 1 1 2 
Hence dhe DEA? and a= 7 log (kt + A) + B. Pieseut tee (15) 


We see that, although v tends asymptotically to zero, there is now no 
limit to the space described. 


L. 1. @. Q7 
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If we follow the alternative method, the equation (10) is replaced by 


dw 
= pen ef AD) S Mose ene rite te nevine a 16 
oF =f). . (16) 
Thus, in the case of resistance varying as the velocity, we get 
etaae Oe ME ASO een aay capreaea eae (17) 
dx 
de 
Hence it ead Of Oe recep ec cn oe a (18) 
and therefore, by Art. 157, 
e = Bay OY ge R eee (19) 


where C, D are arbitrary constants. This agrees with (13). 


Again, if the resistance vary as the square of the velocity, we have 


dv ie : 
—=-— Nea Samet, B Maomednanosecsebauans 20 
ae kv, v=Ce (20) 
dx 1 
hee Ci G Stee) meee sei ails sents 21 
Hence ee C, Ze Ct+D- (21) 
or ke=log (hCG BD) io ite vacses an aaeseeas (22) 


a form not really distinct from (15), as may be verified by putting 
A=kD/C, kB=logC. 


165. Equations with one Variable absent. 


1°. If the dependent variable do not appear explicitly, the 
equation being of the type 


0 (Fe. FE, e)H0, ceccssseednerene (1) 


then, writing p for dy/da, we have an equation of the first order 
in p, Viz. 


¢ (p, a a)=0. he eee (2) 
If the solution of this be put in the form 
| a MCAD’: @ ery reas OER nn yee (3) 
where A is the arbitrary constant, a second integration gives 
y =F (a, eh) a eR wee eee rere (4) 


That one of the arbitrary constants would occur as an addition 
to y might have been anticipated @ priori, since the equation (1) 
is unaltered when we write y + C for y. 
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2°. If the independent variable do not appear explicitly, the 
type being 


dy d, ‘ 
a) Lo Oe (6) 
we write as in Art. 163 (8) 


dy_ dy _ dp 
oD ee dy: pO gee hak oon esas oe (6) 


and obtain co) (of. Pp y) =e Orne caw ex ety ake «he (7) 


an equation of the first order between p and y. 


If the solution of this can be put in the form 


Mme PAY, WAN ore gdecasthe's Semen isk agate ee (8) 
the next integration gives 
d 
Ziq Aa Poe Dawe asst Ge (9) 


Here, again, it might have been anticipated from the form of 
the given equation (5) that one of the arbitrary constants would 
consist in an addition to a. 


By 
Ex. 1. (1 — 22) aa oe (10) 
Writing this in the form 
ldp__@ 
pde 1—’ 
we find log p = - 4 log (1 — x”) + const., 
dy A 
or rite d Wie es oe (11) 
Hence Di ARGUING tL 9 ae Rent aioe aieont (12) 
Ex. 2. In the theory of Attractions we meet with the equation 
PV 2dV 
Sar tetas =a OLE So asnon sensei iceman. 3 
qa ae Ore ie: (13) 
Regarding dV/dr as the dependent variable, we have 
ahs 
de 2 
ave ap 7 = 0, SHOOHGOOONECOGDDSOSOGHOOIAD (1 4) 
sh 
whence fe go + 2 log 7 = const., . 
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dV A 
or ae = 7 spec cee een eresevreserere presen (1 5) 
Integrating again, we find 
y=-5 a Ma oioes <tr ete (16) 


Hx. 3. To find the curves in which the radius of curvature is equal 
to the normal, but lies on the opposite side of the curve. 


Referring to Arts. 60, 135, we see that the expression of the above 
condition is 


2G ay a(ONe 


ay dx coerce cereeeses x8) 
da? 
Simplifying, and making the substitutions (6), we find 
en 2 
itedg a ee ee (18) 
Hence 4 log (1 +p?)=logy+const., 1+p?= - ies waared (19) 


where c? is written for the arbitrary constant, which must evidently be 
positive. This gives 


dy! Oe) s 
aan a P = in 2 Se ee ie ery (20) 
Separating the variables, we have 
dy  _—« dt Peek ae (x — a) 
Jae) =o” cosh — 7 a. SIA €cvelris (21) 


where a is the second arbitrary constant. Hence, finally, 


e“- 


a ' 
y =c cosh GP etteiteeneseeeeees (22) 
a family of catenaries, Cf. Art. 134, Ex. 1. 


166. Linear Equation of the Second Order. 

A linear equation of the nth order is one which involves the 
dependent variable and its first n derivatives in the first degree 
only, without products. ‘Thus, the general linear equation of the 
second order may be written 


ay a 
qa t P+ Qy=V, eer ccesecccce see eeene (1) 


where P, Q, V are given functions of a. 


There are several important properties common to all linear 
equations. We give the proofs for the equation of the second 
order, but the generalization will be evident. 
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1°, The complete solution of (1) may be written 
ORR EY net ey FOr rece ee (2) 


where w is any function whatever which satisfies (1) as it stands 
and wu is the general solution of the equation 


dy 
ee +. Qy =0, PELE 5 baste bet (8) 


which differs from (1) by the absence of the right-hand member. 


For, assuming that y = u+ w, where w satisfies (1), and w is to 
be determined, we find, on substitution A (1), 


soph ns ae ~ + Qu = V, 
: dw dw 
or, since re +P or asd ee eee de ts wise vale cals (4) 
by hypothesis ae +P Bu +Qu=0; (5) 
’ dx AP p Peet eee cererescccuces 


a.é. the function w must satisfy (3). 


The two parts which make up the general solution of (1), viz. 
w and u, are called the ‘particular integral,’ and the ‘complementary 
function,’ respectively. It is to be observed that the particular 
integral may be any solution whatever of the original equation ; 
the simpler it is, the better. The complementary function must 
be the most general solution of (3), and will involve two arbitrary 
constants. 


2°. Ifw, u, be any two solutions of (3), the equation will also 
be satisfied by 
= Cu, + Cue, eee eee e eee eensessscenes (6) 


where C;, C, are arbitrary constants. This is easily verified by 
substitution. 


Hence if the functions u,, u, are ‘independent,’ 1.e. one is not 
merely a constant multiple of the other, the formula (6) gives a 
solution of (8) involving two arbitrary constants. 


3°. If a particular integral (v) of the equation (3) be known, 
the complete solution of (1) is reduced by the substitution 


Pm LU ie tes. cae den onde es etn oie (7) 


to the integration of an equation of the first order in dz/d«z. For 
(1) becomes 


vot (252+ Po) E+ (BtPeS “+ Qv) z=, 
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which reduces, in virtue of the hypothesis, to 


v2 +(2 oY + Po) & = VS cna (8) 


This is linear, of the first order, with dz/dw as the dependent 
variable. 


In particular, if V = 0, we have 


dz 
da? 2dv 
7 cancer na a hes Sects ee (9) 
da 
whence log 2 +2logv+fPdx=const., 
Gz. Ay 
or ap wae FEO oe natn tess ousrOeee (10) 
o- [Pde 
Hence z= A [ OG Be oils ate one eee (11) 


The complete solution of (3) is therefore 


e- {Pda 
y= 4o{o det BD teplew eee (12) 


We add a few examples of the integration of linear equations, 
by various artifices. The method of integration by series will be 
noticed in Chapter XIv. 


Ex.1. In the theory of Sound, and in other branches of Mathe- 
matical Physics, we meet with the equation 


Pp 2dh 1. 
ar ae heh che 7 veg. cetaiettns yet (13) 
If we multiply by v, this is seen to be equivalent to 
ad (r 
SO) Cs aye 0 tant ee (14) 


Hence, by Art. 163, rf= <A cos kr + B sin kr, 
A cos kr + B sin kr 


or co) => el cee at ve aie @) 7) Nalateiete/n wieetatele asin elurn (1 5) 
ay dy 
Ee. 2. (1—2%) 3-7 +y=0. ae a ee (16) 
A particular solution is obviously y=a. We therefore put 
a Oe” SA Seana saes ouny Saree (17) 
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; dz dz 
which leads to a (1 — a?) —, + (2-382) i beeen (18) 
Separating the variables, we have 
d’z 
da 2 oe 
dz ms a 1 e => 0, Se (1 9) 
da 
dz A 
whence fe ee a! ec seegeEtt Enter Sten: (20) 
eon Pe Renee (21) 
ax 
The complete solution of (16) has therefore the form 
Gy eA af (Mie BN D0 Fie ca sintgarois raiee desea: (22) 
Ex. 3. (1+ 2”) FY Ba Way = Dera nae ee enicse tows (23) 


This happens to be an ‘exact equation,’ 7.¢. the left-hand side is the 
exact differential coefficient of a function of a, y, and dy/dx, for it may 


be written 
dy dy 
ON Es 
{(1 + a) 4 + 2 ZL} + {0 de +y} = 0. 


The integral (1 + a”) 2 Peep eA gin cy nik saciy aware ayiernce (24) 


This is linear, of the first order, and the integrating factor is seen to be 
1/,/(1 +2). We thus find 


d , A 
In (VO +x). y}= Wier ow 
Ml +07). y=Asinh e+ Boo... ccessoes (25) 


EXAMPLES. LV. 


d’y 
ri aan l. [y=aloga+ Ax+ B.| 
2, 
2, OY =e [y =(w—2)e"+ Av + B.] 
2, - 
8. oY aa, [y=alog< + An + B.| if 
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4. The differential equation for the deflection of a horizontal beam 

subject only to its weight and to the pressures of its supports is 

dy 

dacs“? 
where w is the weight per unit length. Integrate this, on the supposition 
that w is constant, and determine the constants so that y = 0, d?y/da? = 0 
both for «=0 and for «=/, (This is the case of a uniform beam of 
length 7 supported at its ends.) [By =_ywa (l—ax) (? + la—2x"*).] 


5. Solve the same equation subject to the conditions that y=0, 
dy/d«=0 for «=0 and w=i, (This is the case of a beam clamped at 
both ends.) [By = jwa? (1 —x)*.] 

6. Solve the equation of Ex. 4, subject to the conditions that y = 0, 
dy/dx =0 for «=0, and d*y/dx? = 0, d*’y/da®=0 for x=. (This is the 
case of a beam clamped at one end and free at the other.) 

[By = pypeox? (62? — 41a + x2*).] 

7. Solve the equation 

ax 
dé = — pe +f; 
and interpret the result. [a =f] + 2 cos (,/ut + €).] 


8. Shew that the solution of the equation of motion of a particle 
moving in a straight line under a force of repulsion varying as the dis- 
tance, viz. 

dx 
rE la 
is of one or other of the types: 


a=acosh(,/pé+e«), e=asinh(/ui+e), w= aetNutte ; 


and interpret these results. 


9. A particle moves from rest at a distance a towards a centre of 
force whose accelerative effect is @ x (dist.)-* Prove that the time of 
falling to the centre is a?/,/u. 


10. Obtain a first integral of the general differential ran of 
central orbits, viz. 


Pu Pe iE 
de® hie 
; : : du\? P 
where P is a given function of wu. | (a) +u=2 iro du + ¢. | 
: ar p 
11. Solve the equation de! 
and shew that the solution is equivalent to 
=A+2Bt+ Ce, 
where A, b, C are connected by the relation 
AC-— B= 


12. 


13. 


14 


15. 


16. 


17. 


18. 


19, 


20. 


al. 


22. 


23. 


24. 


25. 


26. 


27. 


28. 


EXAMPLES 


att- dy 
ee 
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[y= A+ Bera, | 
[a (y—B)=$ (w-a)*] 


[y= alog25*. | 


[y-B=acosh =—*. | 


[y =B + log cos (a —a). | 


[y=A+ But Ce*+ De-*.| 


2 
—7+55=0. [y=4+ Bu+Ccosx+ Dsin«.] 


[V=Alogr+ B.] 
[y=Aa? + B.] 


[y = 28 tanh 6 (a—a).| 


2, 
(140) The +(B) <0. 


da. 


[y=8+ (1 + 5) log (1 + an) -2. | 


[y= 4+ Bsinh-*«. | 
[y= A + Bcosh™ a. ] 
[y= A tan“ # + B.] 
2+A 
[y= a+ B’ 
patie! ] 
Egress: 


[y=a?+ det B.] 
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29. ae a Sete % [y = (sina)? + A sin-1x+ B.] 
30 _ fo. 2) Al =U; [u= A+B tanh" p.] 
le aie p aR : 
31 ${a — p?) a + 2u=0 [w= Ay+B(1—p tanh" p).| 

. dp. du 0 i I 


32. Find the curves in which the radius of curvature is equal to 
the normal, on the same side of the curve. 


[The circles (zw —a)?+y?= f.] 


33. Find the curves in which the radius of curvature is double the 
normal, on the opposite side of the curve. 


[The parabolas (a — a)? =48 (y — B).] 


34. Find the curves in which the projection of the radius of cur- 
vature on the axis of y has a given constant value (a). 
a 


ly = B log sec st 


35. Find the curves in which the radius of curvature varies as the 
cube of the normal. 


[Conics having the axis of w as an axis of symmetry. | 


2 dy 
36, (140) 94s a¢ Y) = a. 
[y= B + log (a? — ®) "log — = 
d’y 1 dy 
ena Eo. VER 2 
37. (i x) Ts sdat® Fie 
[y 244+ BJ( 2%) + fot] 
dy dy dP Pd 
38. gale dnt =o [y = eS P4 (A felPa” dy + B).] 
@y 2dy Ae*+ Be@ 
39. 2 ee a ete mes 
du ada 4 0. ly 2 | 
» Vy dy 
40. (1 +2!) Tia Ae + dy = 0. [y= 4v+ B(1 —2%),] 
ty dy 
41. (1+ at) putes ay [y=Aw+ B/(1+2).] 
42. Solve the equation 
(3-1) 4 Qn SY 4. By = 0, 
one solution of which is y =a, [y= Ax+ B(x +1)2] 
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43. Solve the equation 
dy dy 
ea (n — x) da Y= 
one solution of which is y = e~*. [y= Ae-* + Be-® f a®e*dx. | 


44. Change the independent variable in the equation 


to z, where z= cosh"; and solve the equation. 
[y =A cos z+ B sin z.] 


ay g dy * 2 Nas 
45, ge? Zt Cot maT + (mi —n*)y =0. 
_ Acos mx + Bsin mx | 
[y= sinne ; 
dy dy Asin72+B 
—g? —__ = .—— = = ——_—_—_ 
46, (1-at) 54 — 80 Py = 0. [y es | 
d’y ad 2 
47. ny a (y- 2%) =; [y?= Av + Ba’. | 
dy dy\? dy | ae 
48. ay 54 + 2 (SP) ~y z= 0. [y? = Ax? + B.] 
dy d*y dy\? 
49, 358 8 (55) - [ly — de — BY’ = Ox + D] 


dy dy d*y\? B 
CY a Maal Ne = 
50. “ da dx? : (3) ' ly a e+" 


CHAPTER XIII 
LINEAR EQUATIONS WITH CONSTANT COEFFICIENTS 


167. Equation of the Second Order. Complementary 
Function, 


Linear equations with constant coefficients occur so frequently 
in Mathematical Physics as to call for a somewhat detailed treat- 
ment. This is much facilitated by the use of a few simple properties 
of the operator D, or d/dx, where « is the independent variable. 


It has been shewn in Art. 29 that the operation indicated by 
D is ‘distributive,’ viz. u, v being any functions of #, we have 


DED DUP DI. vocn ones nxan-eceusees (1) 


Again, if a be a constant, we have 


(D+a)u= 9" 4 au =au+ 54 = (a+ D)u, ore (2) 


d 
and D (au) =a aD nan ee (3) 
da 
so that the operator D, in conjunction with constant multipliers, 
obeys the ‘commutative’ laws. 
Further, the symbol D is subject to the ‘index-law,’ viz. 
DED Ter: 
Hence the operator D, both by itself, and in conjunction with 
constant multipliers, is subject to the fundamental laws of ordinary 
Algebra. We can therefore assume at once, so far as they have a 


meaning in the present application, all the results which in Algebra 
follow from these laws. : 


For example, if \,, \, be any constants, we have 


(D-»)(D-a)u=(D=») (GE m) 


= 5, (Ge-m) - a (Fe au) 


QQ? 
es a Ons ae 
= {D?— (Ay + Ag) D+ Ag} Ue cecseceeceeeees (5) 
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We proceed to the equation of the second order, which occurs 
very frequently in dynamical problems. To find the complementary 
function, we have to solve an equation of the form, 


Tag + by =0, RS Sania oy Agel (6) 
or Cr DD = Oe nc oeradins ee ne (7) 
If 4a? > b, this is equivalent to 
(Die Xi) (Dic Ke epee Oh \ cite de Sith snsates (8) 
where Ay, A, are the roots of 5 
MAAN + D=O, 20. cecceeeceeeseeneeeees (9) 
viz. <i  — FO $4027). occcscecteasnvtes (10) 
If we write CD Ng 4 ee ers SRO A oes ng eo (11) 
the equation (8) becomes 
ee te eo (12) 


a linear equation of the first order. The solution of this is, by 
Art. 151; 


Di ONE Aaya nae ee na i (18) 
Substituting in (11), we have 
Day = Arn eae (14) 
whence, by Art. 157, 1°, 
IA OE Pe SE ieee ei PA Re Ree (15) 


if C,=A/(.—”A2). Since A is arbitrary, the constants C,, C, are 
both arbitrary ; and the process shews that (15) is the most general 
solution of the proposed equation (6). 


If 4a? = b, the roots of the equation (9) in » are coincident, and 
the equation (14) takes the form 


(D2 W) ym Aes 5. cond asec. (16) 


The general solution of this, as found in Art. 157, 2°, is 
Af AALS T in ed tev Sua vs sase (17) 


If 4a? <b, the values of 24, X» which satisfy (9) are imaginary, 
but we can still obtain, by the foregoing process, a symbolical 
solution of (6) involving /(—1). Into the question as to what 
meaning can be attributed to such a result it is not necessary to 
enter here, as the difficulty can be evaded in the following manner. 


430 INFINITESIMAL CALCULUS (CH. XIII 


If we write A] ee CONE eae te cetag ee sae ee (18) 
where m is as yet undetermined, we have 
Dy =e™ (D+m)z, Dy =e (D? + 2mD + m*) z, ...19) 
so that the equation becomes 
{D? + (2m + a) D+ m+ am+b}z=0. ......... (20) 


If we now put m= -— 4a this reduces to the form of Art. 163 (8), 
thus 
- Z 


Fp om Layee = Os (reeves eee (21) 
The solution of this, ee b > 4a?, has been shewn in Art. 163 to be 
 g=Acos Be BSN Oa nk cst eee (22) 
where [Ss lO 4.0?) i oe fn wdien toes. oes (23) 
Hence the solution of (6), in the present case, is 
ye 3* (A cos Re B sin Ba). seen (24) 
This is also equivalent to 
— y = Ce-*” cos (Bx + €), Jagat soneaceeenen (25) 


where the constants-C, ¢ are arbitrary. ae eee 
To summarize our results: 
(a) If ta?> 6, the solution of (6) is 
y = Cie” + Cre, 
where dj, A, are the roots of 
V+ar+b=0; 
(6) Ifja?=6), the solution is 
y=(Aw+ B) ei; 
(c) If 4a*< b, the solution is 
y = e-4% (A cos Ba + B sin Ba), 


if 8? =b — 4a? 
dy 
ESN; dat Te OY = an AS Se etree kN (26) 


The equation in A is 
+XAX-6=0, whence X= 2, or —3. 


Hence Ta ieee 2) api vs eat aon ding, NE (27) 
; dy dy 
Ee. 2. 7 pea ae ae 
The equation in A, viz. (A + 2)? = 0, 


has the double root —2. Hence 
y= (Aor DR) ers ara tpl eee ere (28) 
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Ex. 3. The free oscillations of a pendulum in a medium whose 
resistance varies as the velocity are determined by an equation of the 
form 


where & is a coefficient of friction. The same equation also serves to 
represent the motion of a galvanometer-needle as affected by the vis- 
cosity of the air, and by the electro-magnetic action of the currents 
induced by its motion in neighbouring masses of metal. 


When regard is had to the difference of notation, the solution of 
(29), when the friction falls below a certain limit, is 


Sie CER COS (nye Pre)... va sce: ves cunaes «Gn. <2 (30) 
where Tie) GRAM ony yeas LOS an et eeu cee (31) - 


The motion represented by (30) may be described as a simple-harmonic 
vibration of period 27/n,, whose amplitude diminishes asymptotically 
to zero according to the law e—2*#, 


The solution (30) assumes that #?<4u. When k’> 4, the proper 
form is 


Goa AGM BoM ee eo evans san rican (32) 
where A,, A, are the roots of 
DOC eh ae pt = One sete tens ot cee teats ee (33) 


By hypothesis, these roots are real. Since their product () is positive 
they have the same sign ; and since their sum (—£) is negative, the sign 
is minus. Hence the displacement x sinks asymptotically to zero after 
passing once (at most) through this value. This case is realized in a 


‘dead-beat’ galvanometer, or in a pendulum swinging in a very viscous 
fluid. 


In the critical case of kK? = 4, we have 
Bihar ah) CaN elas cosuecascesmececasesa. (34) 


The first factor increases (in absolute value) indefinitely with ¢, whilst 
the second diminishes. The decrease of the second factor prevails how- 
ever over the increase of the first, and the limiting value of the product, 
for too, is zero. Cf. Art. 43 (2). 


168, Determination of Particular Integrals. 


We have next to consider the problem of finding a particular 
integral of the linear equation of the second order with constant 
coefficients, when this equation has a right-hand member, thus: 


CIDE ee (1) 


where V is a given function of w As already remarked, any par- 
ticular integral, however obtained, will serve the purpose. ‘Thus, 
we may omit from the particular integral any terms which occur 


x 
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in the complementary function, since these will contribute nothing 
to the left-hand side of (1). Conversely, if for any purpose it is 
convenient to do so, we may add to the particular integral any 
groups of terms taken from the complementary function. 


Again, if V be composed of a series of terms, the problem con- 
sists in finding values of y which, when substituted on the left-hand 
side of (1), will reproduce the several terms, and adding the results. 


It will be sufficient here to notice the most useful cases. 


1°, If V contains a term 


TLC? ek 5a. deg Pea esaaen Cones (2) 
the corresponding term of the particular integral is 
H 
Uf aa CMe ss cavendeomens eae (3) 


For if we perform the operation D?+aD+6 on the right-hand 
side of this, we reproduce (2). 


This rule fails if o? +aa+b=0, ze. if e%” be one of the terms 
which occur in the complementary function. : Using the notation 
of the preceding Art., we will suppose that a=A,, so that the 
equation to be solved is 


(Di= Na) CD Ag) oy = HO roncdisc ates (4) 
If we write, for a moment, 

CD = Nig) ef SEBS easter tera ees (5) 
this takes the form (D —X,) z= He, 
It was found in Art. 157, 2°, that a particular solution of (6) is 

Sar ey | Bice eee (7) 
It remains only to solve 
(Dom ig) 9) a ep Os ae ey (8) 
The integrating factor is e~**; thus 
D (ye-**) = Hae -%) 2, 
Integrating the right-hand member by parts, and omitting a term 


already included in the compiementary function, we find 


Yer = - a 


weir) & 
Ay — Ag , 


or y= 
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A further modification is necessary if a be a double root of the 
equation D?+aD+b=0. The equation to be solved has now the 
form 


CLED.) Sis Sameer Peer re (11) 
The first step is as before, but in place of (8) we have 
CEN) a) Sard eevee ees poten on (12) 
We found in Art. 157, 3°, that a particular integral of this is 
eee tare eee, (13) 


The forms of these results being once established, the student 
will probably find it the easiest and safest course to assume 


= Ce", y= Ones or y= CHE, i cccccss: (14) 


as the case may be, and to determine the value of C by actual 
substitution in the equation 


Gg ers OR i) 60 aod © oat rs SEP (15) 
The work is facilitated by formule to be given in Art. 169. 
2°, If V contains terms of the form 
FE COS OCA AGS OS, Sion, Hd8 Shae ot ess (16) 
we may assume y =A COS 08 + BSI O. ..c5.0.0.0ssen000s (17) 
Substituting in (1), we obtain, on the left-hand side, 
(— aA + a0B+bA) cosax+(— eB -— aad + dB) sin ax. 
Hence the terms (16) are reproduced, provided 
(-@+b)A+aaB=H, —aad +(—e@?+6)B=K....(18) 


Except in the particular case where a =0, a? =b, which will be 
considered presently, these equations determine A and B; thus 
eters Eis aale Sat (= ar 6) 9 
(a? — by +7 ’ =A (a2 — b)? + ae? g ( ) 
The foregoing results simplify when the coefficient @ in the 
differential equation is zero; a particular integral of 


a + by =H cosan-+ K sin aa ....0000.55 (20) 
being obviously 
H 
Y = 5 9a C08 ait + 7 SIM Bl. ss essseseres (21) 


A singularity arises, noes when @=b. To find the proper 
form in this case we may assume 


Y =U COS OMA USINAL. ...secsasersecerss (22) 
L. I. 0. 28 
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This makes 
=o + ay = (2aDu + Du) cos aa +(— 2aDu+ Dv) sinax. (28) 


Hence (20) will be satisfied in this case, provided 


Kau Hx 
or lee deel Pe (24) 
A particular integral is, therefore, 
Ue eee 4 
Y = Gy, BSN AH — FL COS A. coereeeeeeseees (25) 
dy dy cAMath ee 
Ex. 1. da ae FG esses cananah ons (26) 
As in Art. 167, Ex. 1, the complementary function is 
y = de® + Be-™, 


If we assume y = Ce”, we find on substitution that the first term on the 
right-hand side of (26) is reproduced provided C=}. The second term 
comes under one of the exceptional cases above discussed, since — 3 is 
a root of 27+A—6=0. If we assume y = Cwe-™, we tind that the term 
in question is reproduced, provided C =—2. 


The complete solution of (26) is therefore 


y= de + Be? ee hee cx. va ennareeuns (27) 
OY ig OY ayy Sw ig 
La. 2. Gat tg, tay =8 EUG ta) cawebaes mudeen se (28) 


The complementary function has been fouhd in Art. 167, Ex. 2, 
to be 
y =(Axv+ B)e™. 
To reproduce the first term on the right hand, we assume y = Ce*, and 
find C=,);. The second term corresponds to a double root in the 
equation for A; assuming, therefore, y= Ca’e-™, we find C =}, 


Hence the complete solution of (28) is 


y = (Aw + B) em + yee + darren ee. casel Se) 
fx, 3. To find a particular integral of 
da , dx 
qa t Ba t nea Sos (pt + €). Rossow aeaneeeee (30) 


This is the equation of motion of a pendulum subject to a resistance 


varying as the velocity, and acted on by a force which is a simple- 
harmonic function of the time. 


168-169 | LINEAR EQUATIONS 435 


We assume w#=A cos(pt+e)+Bsin (pt +e), ...cccceeeeee (31) 
and find, on substitution, 


—-pA+kpB+pA ay (32) 
Me ee gpm eet 
oe hee Pee SOO 33 
whence A= ner ap? Bea (papi ep Y Serer (33) 
If we put Aah cose, B= Weil €5 veiss isis tesee ss (34) 
the solution (31) takes the form 
= C08 (pt + €—&), idee see saecsecneses (35) 
ot eres: 
where R= = tan ME rors 36 
Wea Bp Bp 9) 


We have thus determined the ‘forced oscillations’ due to the given 
periodic force. The ‘free oscillations,’ which are in general superposed 
on these, are given by the complementary function (Art. 167, Ex. 3). 
Unless k=0 they gradually die out as ¢ increases. 


Hu. 4. For the forced oscillations of an unresisted pendulum we 
have 


2, 
oe + te Hl COS (Pt Ane), Scodacecopetin Binecage (37) 
A particular integral is 
Oz op ROB (DEF e)e sisiccn san cctnane esses (38) 
This fails when p=. Assuming that in this case 
PCL MIB RGAE). cncig gion setae eur tens (39) 
we find on substitution that (37) is satisfied provided 
DC OP GF POI, Tavs fessk os onicn eb eer (40) 


The interpretation of (39) is that, if an unresisted pendulum be acted 
on by a periodic force whose period coincides with that natural to the 
pendulum, the amplitude of the forced oscillations will at first* increase 
proportionally to the time. 


169. Properties of the Operator D. 


The methods of Arts. 167, 168 admit of extension to the general 
linear equation with constant coefficients 


d”y GR dy 

da | ~ dani * 8 dyn? 

* Usually, in the physical applications, the equation (37) is approximate only, 
being obtained by the neglect of powers of « higher than the first. Hence when 


the amplitude increases beyond a certain limit, the equation ceases to apply, even 
approximately, to the subsequent motion. 


LS ea aN 


+A tet Anas 


28—2 
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or, as we may write it for shortness, 


. f (Dg ae (2) 


f(D) denoting a rational integral function of D. We shall however 
content ourselves with indicating how a solution of (1), involving 
n distinct arbitrary constants, can be obtained when V = 0, and 
how a particular integral can be found for certain forms of V. The 
proof that the solution thus arrived at is the most general which 
the equation admits of is omitted; but from the point of view of 
practical applications it is sufficient to have at our disposal the 
proper number of arbitrary constants required to satisfy the re- 
maining conditions of the problem. 


The following properties of the operator D will be useful. 
1°, If wD) be any rational integral function of D, say 
ap (D) = A,D® + A,D®> 4+ A.D? + ...4+ Ana~D+ An, ...(3) 
then eC) CAEN, OR IR ore eee ee (4) 
For Det= Nee, 


and thus the several terms of yw (D) give rise to the several terms 
of (A) as factors of e. 


2°, With the same meaning of W(D), if u be any function of 
a, then 
ab (D) ce a= eM oap( DAD) Ue cc nniccns erences (5) 


For we find in succession 
D .e*u=e*(D+r)u, 
De u=D {e(D+r)u} =e*(D+r)(D+r)u 
= (D+ Ar) u, 
and so on; the general result being 
D" .e“u=e*(D+ ru 


Hence the several terms of the operator wy (D) give rise to the 
corresponding terms of the result given in (5). 


3°. If (DP) contain only even powers of D,it may be denoted 
by ¢(D?). It appears from Art. 64 that if 


u= A cos aa + Bsimee iscsi ccscsetee (6) 
then Du = — ou, 
and therefore db (D) us bile Wyeast eee (7) 
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170. General Linear Equation with Constant Coefficients. 
Complementary Function. 


To obtain solutions of the equation 


PU Diy yee ieee ee ee (1) 
we remark that if f(D) be resolved into any two rational integral 
factors, thus 

TD) =D) OCD) Pk seb ero tee cont bes (2) 
the equation (1) is obviously satisfied by any solution of 

Aleit 1 apie Oersete aare cece sas cane ity es (3) 
And since the factors are commutative (Art. 167), it is also satisfied 
by any solution of ; 

(oN @ 2), na vane ec eer oer ay (4) 


Hence (1) is satisfied by the sum of any solutions of (8) and (4). 
Continuing the resolution we see that if 


AD) bre) 02D). by CD), vuscees teens sic (5) 
the equation (1) will be satisfied by the sum of the several solutions 
of 

di (D) y = 9, $2 (D) y =0, $s (D) y =0, a5 Oud (6) 


By a theorem of Algebra, already referred to in Art. 85, the 
function f(D) can be resolved (if its coefficients be real) into real 
factors of the first and second degrees, the sum of the degrees of 
the several factors being equal to the degree (n, say) of the function. 
Moreover the factors of the first degree are of the forms 

D—=, D=ry;. Dj, a: 
where A,, As, As, --- are the real roots of 


FD) =, ee te eel ES (7) 


If X be a simple root of (7), one of the equations (6) is of the 
form 


CDW) Olax Oye 5 ied seal cists abe ase 5 (8) 
the integral of which is known to be 
Bp ee Ce bie scald acetate: (9) 


And if the roots of (7) be all real, say they are Ay, As, ... An, a 
solution of (1) involving n arbitrary constants is 

ON OF cae adler ee oO OPM alt ere Oe (10) 
ef. Art. 167 (15). 


If the equation (7) has a multiple root, two or more of the terms 
on the right hand of (10) coalesce, and the number of distinct 
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solutions thus obtained is less than n. To supply the deficiency, 
we remark that, if \ be an r-fold root of (7), f(D) contains a factor 
(D—>)". To solve 


we assume fell Tod Rape COE pct eee er eer (12) 
which makes 
(D-rA)y=(D—-d)Y .e* z= e* Dz, 
by Art. 169, 2°, and the solution of Drz=0 is obviously 
2=B t+ Bat Bot... t+ Ba 4, 
whence y= (B+ B+ Bat + 06 + Bet) OM wcicssaee (13) 


We have here r arbitrary constants, corresponding to the r-fold 
factor of f(D). Cf. Art. 167 (17). 


If f(D) contains, once only, an irreducible quadratic factor 
D? + aD +6, where 4a?< b, then part of the solution of (1) consists 
of the solution of 
(P+ GD +b) 0. © veasiecesn soe (14) 


If we put Ee ed Aa se eae eee (15) 
we have, by Art. 169 (5), 
(D? + aD +b) y = {(D + 4a)’ + A} ez 
as G7 ite (DE?) ez. 
And the solution of (D? + 8?) z= 
is z=K cos Ba + Fsin Ba. 
We thus find y =e (cos Ba + Fisin Bz),  csccecseeees (16) 


as in Art. 167 (24). Hence for every distinct quadratic factor of 
f(D) we obtain a solution involving two arbitrary constants. 


Finally, if f(D) contains an irreducible quadratic factor which 
occurs 7 times, we have to solve 


(Di-aD+ by =0, cn ace. (17) 
or, making the substitutions (15), as before, 
CDS Ot oe Oe cee wen seca tee (18) 


To solve this, we assume 
B= U COS BUA USING acne oere: (19) 
Now, by actual differentiation, we find 
(D+ B?).ucos Br =28. Du.cos (Sx + har) +..., 
(D? + B?)?. wu cos Ba = (28)?. D'u. cos (Ba +m) +..., 
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and, generally, 


170 | 
(D? + 87)". ucos Bx =(2B). Dru. cos (Ba + drm) +..., ...(20) 
where only the terms of lowest order in the derivatives of w are 
(21) 


expressed. Similarly 
(D? + 8)". vsin Bx = (28). Dv. sin (8x + 4rm) + 
Hence the equation (18) is satisfied, provided 
DP etree: OR eI is OL ge tk ak te ta 
4.€. u=H,+ Hat Hy't+... + Hi, , \ ee (23) 
v=F\+ Feet Fatt... + Fa". 
The complete solution of (17) ‘is therefore 
y =(£, + Eye t+ Ea? + ... + Hp") e- 3% cos Ba 
+ (PF. + Fw + Fv? + ... + £2") e-2 sin Ba, ...(24) 


involving 2r arbitrary constants. 
By _ ay 
Ex. 1. dah gab Cees (25) 

This may be written D® (D-1)y=0, 

and the complete solution is accordingly made up of the solutions of 

Dy =0, (D-1)y=0, thus 
fe We OLS ee PERE PAAR Ee (26) 

ie) ne 
eA = ] ee non n (27) 


He. 2. 


This may be written 
(D—m) (D +m) (D? +m’) y =0. 


(D? + m?) y=0, 


Adding together the solutions of 
(D—m)y=0, (D+m)y=90, 
y= Ae™ + Be-™ + H cos mz + F sin mx. 


COCs ee eereerscersoseres 


we obtain 
Ea. 3. 0, 
This is equivalent to 
(D? + D+1)(D?-D+1)y=0. 
Hence A 
Soin a) + ete (A! cos Xo + B’ sin 


ENE 
2 


y=e-it (4 cos 


soee0e(80) 
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OT oe ee 
Hr, 4. ina t 2m daa t MY = Re ee AE (31) 


Writing this in the form 
(D? + my =0, 


we find y =(£, + Lyx) cos ma + (Fy + Fix) sin ma, ........ (32) 
171. Particular Integrals. 


We proceed to the determination. of a particular integral of 
the equation 


in the two most important cases. 


1°. If V contain a term 
1s (Reta bp REAPER Meneae Mea 5 (2) 


for this makes f(D)y= ¥o f(D) e* = He, 
by Art. 169 (4). 


The rule fails when a is a root of 


PCD) = OS ered tac thc. ote (4) 
If it be a simple root, we may write 
JF (D)= (dD) (D — a), «22.0... Mere rs (5) 
where ¢ (D) does not contain the factor D—a@. The equation 
}(D)() 4) y= Hee ce ee (6) 
is satisfied, provided 
ise 
D-a)y=—~ e i 
( y gp (a) é > 


and we have seen, in Art. 157, 2°, that a particular integral of 
this 1s 
— i; phe 
y= 3 (@) ORT Sek en setae eke oe renee (7) 
If a be an r-fold root of (4), we may write 


F DH OD Dey, fe eee (8) 


where ¢(D) does not contain D—a as a factor. The equation 


p(D)(D = ayy = He vasessereere 5 tO) 
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is satisfied, provided 


a a H ey 
(D—-a) ear ists : 
Now if we put y = ez, 


we have, by Art. 169 (5), 
(D — a)" y=e* Dz, 
H 
Oa 


whence Dig= 
This is evidently satisfied by 
tpi ny | 
riba)” 
A particular integral of (9) is therefore 


y= TED i NE ee Peet: (10) 

2°. Let V contain terms of the type 
ARCOM OREM SIN OL) x seen eens: vont (11) 

Since the operation f(D), performed on 
Of = Al COS OB BSI ARS 5.05 <b en's oo Soo'en (12) 


must result in an expression of the same form with altered coef- 
ficients, a particular integral can in general be found by substi- 
tuting this value of y in the equation 


FD) y= cos an+ K sin at,  ...-..... 00 (18) 


and determining A and B by equating coefficients of cos ax and 
sin aw. 
In one very frequent case, the values of A and B can be written 
down at once, viz. when the equation is of the type 
b (D*) y= Hf cos ax Ae K sim ay ie. secees (14) 


1.e. f (D) contains only even powers of D. We have, then, by 
Art. 169, 3°, 


eee Cos a + reali he 
bCe) $C a) 
This result fails if d(—a?)=0, we. if 6 (D?) contain D?+ o as 
a factor, in which case terms of the type (11) occur in the comple- 
mentary function, Ifthe factor D* + 0? occur once only, we write 


lB) yD?) ASV eae sais (16) 


SHU OL, nace ck (15) 
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Now the equation 
= x (D*) (D+) y=H cosar+Ksinax  ..,...(17) 


will be satisfied if 
jes iigee 2 
D? + oe) y = —— cos a@ + ——_x 
alia aes eof ger) 
The problem is thus reduced to one already solved under Art. 
168, 2°, viz. we have the particular integral 


pone in a — et ale & COS aa. (19) 
y= ee 2S Jay (~ 0) eres 
If the factor D? + a occur r times in ¢ (D?), we write 
fA) nt CDP) CDP A OAS oe anes snseaees (20) 
and the problem is reduced to finding a particular integral of 
H K 
D? +02)" y= ———~ cos av +——— sin am. ...... 21 
( Ue eaas ree Neiman to 
If we assume 
y =U cos (ax — $rm7) + usin (ax —drir), ....0... (22)* 


we find 
(D? + oe)" y = (2a)". D'u.cosar+ (2a). Dv.sinart+... 
by Art. 170 (20), (21). Hence (21) is satisfied provided 


H K 
Da = 9 G9 a 
“= Garycay 7’ @arycay C8) 
Hat Kar 
or w= Pia" x (— 08)’ v= ri Qa) y(— a8)” seeees (24) 


A particular integral is therefore 
ar 

I= Gary) | 

In the general case, where f(D) contains both odd and even 


powers of D, the assumption (12) fails in like manner if, and only 
if, f(D) contains the factor D?+ a. Writing 


f(D) = (D) CDP eh a (26) 


where x (D) does not contain the factor D?+ o?, we first obtain a 
particular integral of the equation 


 (D) y= A cos ar+ Ksin ax, ......c00.5. (27) 
in the form y = Hi, cos a@ + SBI 02. Aicce sans. (28) 


H cos (ax — 4rm)+ K sin (ax — dra). ...(25) 


* The assumption y=ucosax+v sin ax would serve equally well, but the form 
in the text enables us to write the final result in a more compact manner. 
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It then remains only to solve 
(D? + o°)" y = H, cos av + Ky sin aa. .......0305. ice) 
This has been treated above. 


3°. Another case where a particular integral can be obtained 


is that of 
J GEA Gf SAE Ale Set ae dae ea (30) 


where X is a rational integral function, of (say) degree r. We put 
y = «x™v, where m is the lowest index of D which occurs in JP), 
and v is a rational integral function of x, of degree vr, The coef- 
ficients in v are then determined by substitution. 


172. Homogeneous Linear Equation. 
An equation of the type 


dy a gy bah 
ar 5 + Aya “Gat: -+A,at ot. 
aoe aay eee (1) 


is sometimes called a ‘homogeneous’ linear equation. The com- 
plementary function in this case consists in general of a series of 
terms of the form Cx™, where C is arbitrary, and the values of m 
are to be found by substitution on the left-hand side. Moreover, 
if V contains a term Hz?, the corresponding term in the particular 
integral will in general be Bw?, provided B be properly deter- 
mined. 

To see the truth of these statements we may take the homo- 
geneous linear equation of the second order. To solve 


we assume RENO WE Rati s2, wicsss ee chs ahs a ae’ (3) 
This will satisfy the equation provided 
{m(m—1)+am +b} Cam=0. ..... Feseeen yes (4) 


Equating to zero the expression in { }, we have a quadratic in m. 
If m,, ms be the roots of this, the solution is 


Sm MEG, WNL sce ss wtngaeceds canon (5) 

Again, a particular integral of the equation 
oF an + by = gin ce dei ie (6) 
will be Dee Ses Mas Shenk cus vertaee teva oes (7) 


provided Co = Vy ap OB HB, oj iesieiens ceases (8) 
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Complications arise when the equation in m has imaginary 
roots, or when it has coincident roots; there are, further, diffi- 
culties in connection with the particular integral when V contains 
terms of the type #?, where p is a root of the equation in m. To 
avoid special investigation, we shew how the equation (1) can 
always, by a change of independent variable, be transformed into 
a linear equation with constant coefficients. 

If we put PERO Min ters vant irhavs Oo aes Cees (9) 
then, u being any function whatever of «, we have 

du _du de, gi 
da 00 2900 ae eae. 
du du 
or az ae = do 3 | HOARE onApACooodCG gto (10) 


We will denote the operator d/d@, which is seen to be equivalent 
to zd/da, by 3. Then, D standing as usual for d/dx, we have 
aD (a D™ 1) =a Pe y + ma™ Du, 
or , 
gmt Dm+ y = (xD —m) (a D™ wu) = (3 — m) (a D™ u). ...(11) 
Putting m=0, 1, 2,... in this formula we can express 
cDu, ¢Du, 2D y,... 


in succession in terms of Su, S°u, S*u,.... Thus, since the operator 
3, =d/d0@, is commutative, 


eDu=Su, 
2D u=F (3 —1)u, 
oD u=3(S—1)(S —2)u, 
and so on, the general formula being 
a Dru=%(X—1)(B— 2)... (S—rt DW veces, (12) 


If we substitute for the several terms of (1) their values as 
given by (12), we get a linear equation with constant coefficients, 
of the form 


d 
fO)y=V, or f (35) Apes eee nc ant (13) 
a@V 2aV 
Ew. 1. ae =| ar a, ara stare (aisvaretatatece Sustaie Gieieaeteteate (14) 
Jf we multiply by 7? this comes under the form (1); thus 


av dV 
ta dP + oy ae = 0. Ruel 0h e199 016] 6 01@\e\erere ere ele elkicie (15) 
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Assuming Vie, 
we find m(m—1)+2m=0, or m(m+1)=0. 


The admissible values of m are ( and —1; and the solution is therefore 


B 
Fee ee Noise eo cir'kk «hese (16) 
ie 
Cf Art. 165, Ex. 2. 
ay dy 
En. 2. a Tap 1 2% Ge BY = 2 avatelefare’ ele’ sels isolate isle}eliey sie (17) 


To find the complementary function, we assume y = Ca”, and obtain 
m(m—-1)+2m—-2=0, or (m= 1) (m+2)=0, 
whence m=1 or—2. Again, a particular integral is y = Cz’, provided 
(2—1)(2+2)0=1, or C=}. 


Hence y=An+o+ gare ee ee ree (18) 
dy 
Ex, 3. ea ez ty =e. Psi IEC oa as cect tes (19) 
This becomes {9 (I —1)-34+ lh y=e?%, 
or (J-1Py=e8. 


Allowing for the difference of notation, the solution of this is, by 
Art. 167, 

y =(A + BO) €? + 267%, 
or, in terms of a, 


y=(A + Blog x) a+ 4x (log ay. ..........008.. (20) 
Fy , Ui 
Ex. 4. a Soh ty =al Meare sate ec eas (21) 
This gives (+1) y=e%, 
y=Acos6+ BL sin 6 + ye? 
= A cos (log x) + B sin (log a) + ya? .....eceeeee (22) 


173. Simultaneous Differential Equations. 


In dynamical and other problems we often meet with systems 
of simultaneous differential equations, involving two or more func- 
tions of a single independent variable, and their derivatives, the 
number of equations being always equal to that of the dependent 
variables. We denote the dependent variables by the letters 
Z, y,..., and the independent variable by ¢. 

Without entering into questions of general theory, it will be 
sufficient here to give a few examples exhibiting the methods 
which are most generally useful. 
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In the first place, it may happen that each of the given equa- 
tions involves only one of the dependent variables, and so can be 
treated separately. 


Ex. 1. In the case of a projectile under gravity, if the axes of « 
and y be horizontal and vertical, we have 


ax d*y 
de =V, de SH Ye vce ccccee ter eensccsedone (1) 
Hence \ ted tA ye BeBia toh fee (2) 


The arbitrary constants 4, A’, B, B’ enable us to satisfy the four 
initial conditions as to position and velocity. : 


Ew. %, In the case of a particle attracted to a fixed centre (the 
origin) with a force varying as the distance, we have 
ax d*y 
ao ae ee: tee e cece cence e rec cee (3) 
whence 
2 =A, cos ,/ut+A,sin/ut, y=B,cos ,/ut+ B,sin /pt. 


Lf we eliminate ¢, we find 


(Byx — Ayy)? + (Bye — Azy)? = (4,B,— A,B), «00. .000e (4) 
which shews that the path is an ellipse. 


If the given equations, which we will suppose to be nm in 
number, are not of this simple type, then by ditferentiations, and 
algebraical manipulation, we may eliminate all the dependent 
variables a, y, Z,..., save one (say 2). If, after integration of the 
resulting equation, we substitute the general value of 2 in the 
original system, we shall find that this now reduces to n — 1 equa- 
tions involving the n — 1 dependent variables y, z,..... The process 
can be repeated until each dependent variable in turn has been 
determined as a function of ¢ and of arbitrary constants. 


In particular cases a more symmetrical procedure is possible. 
We content ourselves with a few illustrations taken from physical 
problems. 


Ka, 3. Tf x, y be the coordinates of any point in a rigid plane 
which is rotating with angular velocity x about the origin, we have 
the equations 


da dy 

Th Ye Gg Tete (5) 
Eliminating y, we have 

dx Yy . 

Ge a 
whence © COS (REE) Eis Re (6) 
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the constants @ and « being arbitrary. Substituting in the first of the 
equations (5), we find 

EROS (RE HEE).csk eoe serene gentotbds eheree (7) 


The results (6) and (7) shew that each point describes ‘a circle about 
the origin with angular velocity n. 


Ex. 4. In the theory of electro-magnetic induction we meet with 
the equations 


pee ME + Roa E, 
A co jee Dee (8) 
ue +N a + Sy at. 


Here # and y denote the currents in two circuits subject to mutual 
influence; # and S are the resistances of the circuits, Z and NV the 
coefficients of self-induction, @ that of mutual induction, and 4, / are 
the extraneous electro-motive forces. 


Let us first suppose that #=0, #=0. The equations are then 
satisfied by 


DAO BBO, baer crew tos sense eb « (9) 
provided (LX + R) A+ MAB =0, ) 


RR ee OE (10) 
MA +(NA+S) B=0.) 


Eliminating the ratio A: B, we have 
(Li + £) (NA+ 8) — Md? = 0, 
or (LN — M*) 2 +(L8S+ NR)X+ KS =0. oes (i) 


Since (LS + VR) —4RS (LW — Mt) 
= (LS — NR)? + 4RS, 


@ positive quantity, it appears that the roots of the quadratic (11) are 
always real. Again, for physical reasons, ZW is necessarily greater 
than M*. Hence (11) shews that the two values of A must have the 
same sign (since their product is positive), and further that this sign 
must be negative (since the sum is negative). Hence, denoting the 
roots by —A,, —A,, we have the solutions 


a=Ae-Mt, y= Be’, i 
and w=A,e-Mt, y= Bet, ) 


where the relation between A, and B,, or A, and B,, is given by either 
of equations (10) with —A, or —A, written for A. The arbitrary con- 
stants therefore virtually reduce to two. On account of their linear 
character, the equations (8), with # = =0, are satisfied by the sums 
of the above values of « and y, respectively. The result represents the 
decay of free currents initially present in the circuits, 
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If Z and F are not zero, but given constants, a particular integral 
of (8) is evidently 
- E F 
R ’ Y= s 3 


{spy 


and the complete solution is 


C= - + Aje-Mt + Aye, | 
PR » 
¥=% + Bye-Mt + BoeW Aut, | 
where the relations between A, and &,, and between A, and B, are as 
above indicated. | 


The first terms in these values of w and y represent the steady 
currents due to the given electro-motive forces; the remaining terms 
represent the effects of induction. Since we have, virtually, two ar- 
bitrary constants, these can be determined so as to make the actual 
currents have any given initial values. 


Another important case is where # is a simple-harmonic function 
of the time, and / is zero, Putting, then, 


I iH ROSIN AAO se dtooansousnooncs (14) 
a particular integral of the equations (8) may be found by assuming 
c= A anor 
y = B cos pt + B’ sin pt. 
On substitution we find, equating separately the coefficients of cos pt 


and sin pt, 
pLAaA'+pMB'+ RA=E£), 
—pLA—pMB+RA'=0, 
pM A'+pNB' + SB=0, 
—pMA-pNB+SB =0., 
These formule give A, A’, B, 5’, and so determine the electrical oscil- 
lations in the two circuits due to the given periodic electro-motive 
force. The free currents are given by terms of the same form as 


in (12). Their values depend on the initial cireumstances, and in any 
case they die out as ¢ increases. 


Hx, 5, Asa final example, we take the equations 


an dy 
A aa tH aa + am + hy = X, if 
enue tetenaee 17) 
d°x d’y 
Ha + Bo? + he + by = ag 
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which determine the motion of any ‘conservative’ dynamical system, 
having two degrees of freedom, in the neighbourhood of a position of 
equilibrium, 


To find the free motion, we put X =0, Y =0, and assume 


eee WOM Bae, satel a ret seesged i tes (18) 
We thus get (AN + a) + (Hd? +h) eat (19) 
(HX? +h) F + (BM +b) =0- 
Eliminating the ratio F : G, we have 
(AA? + a) (BA? + 6) — (ANP + h)P=0, 0c eee eee (20) 
or (AB — H*) 4+ (Ab + Ba — 2Hh) 2+ (ab—h?) =0, ...... (21) 


This is a quadratic in \*. 
The expressions 


aay* da dy dy\? 
b{4(G) +27 FS +B (D) I, beta (22) 
and PAG HARRY POU) saan cae eh esas see (23) 


represent the kinetic and potential energies of the system, respectively. 

~The former is essentially positive; hence A, B are positive and AB> H®. 
It follows that the left-hand side of (20) or (21) will be positive both for 
M=+o00 and for X®=—o, whilst for \?=0 the sign is that of ab — h?. 
Also, from (20), it appears that the left-hand member is negative for 
M=—a/A and for ?=- b/B. 

Hence if the expression (23) be essentially negative, so that a, b are 
negative, whilst ab — h? is positive, the equation (21) is satisfied by two 
positive values of A”, one of which is greater, and the other less, than 
either of the quantities —a/A, —b/£. Denoting these roots by AY, ,’, 
we have the solutions 


w= Pert Ble-ht + Bierst + Ben rvt, 
y = Gert + Gyre Mt + Goedst + Gilet, 


Of the eight coefficients, only four are arbitrary. The ratio 7, : G4, 
which is the same as // : Gy’, is determined by (19), with A,? written 
for XX Similarly, the ratio /,: G, or /,: G,' is determined by the 
same equations, with \,? written for \». The four arbitrary constants 
which remain may be utilized to give any prescribed initial values to 
2, y, dx/dt, dy/dt. It appears that a and y will increase indefinitely 
with ¢, unless the initial circumstances be specially adjusted to make 
F,and F, vanish. Hence if the potential energy in the equilibrium 
position be greater than in any neighbouring position, an arbitrarily 
started disturbance will in general increase indefinitely; so that the 
equilibrium position is unstable. 

If, on the other hand, the expression (23) be essentially positive, so 
that a, b, ab — h? are positive, the roots of the quadratic in A? will both 
be negative, viz. one will lie between 0 and the numerically smaller of 
the two quantities -a/A, —~0/B, and the other will lie between the 


1h 0, 29 
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numerically greater of these quantities and—o. This indicates that 
in place of (18) the proper assumption now is 

«=F cospt+ F’ sin pt, y=G@cos pt+G'sin pt. ...... (25) 
This leads to equations of the forms (19) and (21), with — p® written 


tor 2. It follows that the two roots of the quadratic in p? will be 
real and positive. Denoting them by p,’ and p.?, we get the solutions 


«= I, cos pt + Fy sin p,t + F, cos pt + Py sin pet, ) 
y = G, cos pyt + Gy sin pyt + Gz cos pat + G,’ cos pri, 


where the ratios 7,/G,, 2Y'/Gy, P/ Gy, F/G are determined in the 
same manner as before. Sines Pez RCs and £,'/G,' = F,/G@., the 
results may also be written b 


x = F, cos (pt + «) + F, cos (pot + &), 
y = Gi, cos (pt + &) + G2, cos (pot + &), 


where F,/G, and f,/G, are determinate. It appears that when the 
potential energy in the equilibrium position is less than in any neigh- 
bouring position, a slight disturbance will merely cause the system to 
oscillate about the equilibrium position, which is therefore stable. 


The two roots of the quadratic in ? (or in py?) have been assumed 
to be distinct. It may be proved that they cannot be equal unless 
a/A=b/B=h/H; and that if these conditions be fulfilled the solution 
is of one or other of the two types: 


C= Beth Hiei a= Gene Qh aaN oe ewe anans (28) 
y = G cos pt + G sin pt, ...... (29) 


oy 


x= cos pt + F’ sin pt, 
where the four constants are in each case independent. 


Finally, we have the case where the expression (23) for the potential 
energy may be sometimes positive and sometimes negative. In this case 
ab —h*® is negative, and one root of the quadratic in A? is positive, the 
other negative. The complete solution is now of the type 


a= Het + B’e- + F" cos pt + Ff” sin pt, 
y= Gert + Ge-* + 4” cos pi + G’” sin pt. 


It is clear that an arbitrary disturbance will in general increase indefi- 
nitely, so that the equilibrium position must be reckoned as unstable. 


A slightly different method of treating the question is to assume 


Of SPO: caste 6S, nee Wikeninatotee Sane ee (31) 
The equations to be solved now take the form 


(A ae ie oo eee ph) 2 = 0, 


2, 
(H + pB) SE + (b+ wb) @=0. 
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These are both satisfied by 
ES Bae OL Or kas eee ee (33) 
At+pH H+pB_ 1 
Pee Glew ee 
Hence yu is determined by the quadratic 
(Hb — Bh) p?+ (Ab— Ba) p+ (Ah— Ha)=0. wc. (35) 


If 4, M2 be the roots of this, the corresponding values of X” are given 
by (384). In this way we obtain two solutions, which, on account of 
the linearity of the differential equations, we may superpose. 


provided 


If we eliminate p» from (34), we get the same quadratic to deter- 
mine A? as before. Hence the condition for the reality of the roots 
of (35) must be the same as in the case of the quadratic (21). This is 
easily verified. 

If »° be negative, the solutions are of the types 


x=F,cos(ptt+4), y= mF, cos (pit+ 4), 
xv = I, cos (pot + &), Y= aM, COS (Pot + 2), 
where F, /,, &, & are arbitrary. Hither of these by itself represents 
what is called a ‘normal mode’ of vibration of the system. 
To find the forced oscillations when the extraneous forces X, Y are 
of the type 
X =acos(nt+e), Y=B—sin(nt+e), ............ (37) 
we may assume 
x=Feoos(nt+«) y=G@sin (nt+e), .......c0 (38) 
and determine the coefficients /, G by substitution in (17). A case of 
failure may arise, when the expression (23) is essentially positive, owing 
to n? coinciding with one of the roots of the quadratic in p*, 


EXAMPLES. LVI. 


(Constant Coefficients.) 


1 aos oY 0, [y=A+ Be] 
2, Le - he 10y = 0. [y= Ae” + Be | 
3. 92Y 3B. y-0, [y= e+ Bee] 
4. ee 1 6y=0. [y= der Bot + Cot] 


29—2 
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10. 


Tt: 


12. 


13. 


14, 


15. 


16, 


17. 


18. 


is of the form 
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4 
ee =m'y, [y= Ae™+ Be-™ + C cos ma + Dsin mz. 
3, 2, 
ae so y=0. [y=Ae?+ Beosa+ Csin x. ] 
— am oe + (m+n?) y =0. 
fy =e" (A cos nz + Bsin nx).] 
dy dy 


4-45. + ley=0. [y =e (A cos 8a + Bsin 32). ] 
ae 


02 
oV 2 @ « by=0. [y =e" (A cos 2a + Bsin 2x). ] 
d’y dy ee , 
ig = Os ano i 0. [y=e#(A cos 2x + Bsin 22). ] 
4, 
oY mty = 0. 


[y= (A cosh + B sinh a cos 3 


+ (4 cosh “7p +B sinh 3 5) sin 2 | 


a3 a? d oe 
Sh a nya 0. [y= det + (B+ Cx) e*] 
d*y ay dy 


—-=4-s+y=0. [y=(A+ Bo) c%+Ce*] 
8 2 
TY _ 354 4 4y=0, (y = (A + Ba) e + Ce-*.] 


Sone: ee 2y = 0. [y= (4 + Ba) & + Ce-™.] 


-y=0. [y=(4+ Bu + Ca’) e.) 


Fad Y (m? + n?) +mn’y = 0. 


[y =A cos (ma +a) + Bos (na + B).] 


Shew that the solution of the equation 


ada dx 
ap tea ee=0 


a= Ae~* + BeFt, 


where a, 8 are both positive (if & and u are positive) and a> f, 
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d°y a ie 
19. ae oe dg ty = SiN ne. 
[y £ (m? —n*) sin no + les COS NH | ] 
(m? + n?)? 
ee ate” 4 eve 
20. hs de dg t Y= Osh [y =Aare” + Lae? + de. | 
2, 
yA a + ob l+cosha, [y=a+4e*—4ue-*+ ke. ] 
22, is) k hk 
: Tar miy = 00s x + cosh kes. 
y=z ae ma (008 kx + cosh ke) + &e. | 
23. (Dt — m*) y = cosh mx + cos max. 
ly = as (sinh # — sin ma) + te | 
24. D? (D?—1) y = cosh &. [y=4esinh w+ &e.] 
25. (D? +m’)? y = cosh mx + cos ma. 
1 er 
ly = ies cosh ma — ga v cos mer 
26. Find the values of x and da/dt from the equation 
dx DER 5 : 
qe ten at” ‘e=f sin pt, 


subject to the conditions «= 0, dx/dt = 0 for ¢=0. 


= Jy sin (pt — 2e) + (pt +sin 2e) e~™}, 


= eee {cos (pt — 2) — (nt — cos 2e) e~™}, 


where f= /(p?+n*), ¢€=tan-} (p/n) 


EXAMPLES. LVII. 


(Homogeneous Equations.) 


224 d? d 
ib ea art ae=0 E A+ +02. | 
PE MN teh 
2. Solve anh Ce pe 


as a homogeneous linear equation. [V=A logr+ B.| 
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3 
3. act 9 Bo, [y=4+Bloga+ Cz*.] 
= % 
4 at a — 2Y = @ [ y= Aa? += — 3a. | 
Ps fa dy 1 A B loge 
2 eee ra aes 
d*y dy z mr ee 
6 a et ha oe [y=de += +30 | 
2, 
if TY 89 Be dy aot [y= (A+ Blog a) a + x3] 
2 o 
8. dat FE + bor May, [ y= re] 
i= DING A 
6 (ama) f=. [Fo)=4 + Br + 0r4 Dri] 


10. Prove that 


oy d ™, — yl d 
Vi (« =) em = af f(a ae m) db. 
ll. Prove that 


ate (« <) a logx =a" { f(m) log a +f" (m)}. 


EXAMPLES. LVIII. 
(Simultaneous Equations.) 


dx dy 
Tyay (e— = = 2 ——4 
3M erage 0, at w+ dy=0, 


[w= 4 {(4 + B) sint + (A — B) cog i e—% 
y =(A cost + B sin t) e~*] 


du Yy 
2. GE 8k a tty 
[w= (4+ Bt) ec, y=(A—B+ Bi) ad 
da 2 oy a 
3 at Oe ty=4 tay. 


(ae CA 4 Be) e- #4 vs — ay &, 


y=—(A+ Bt Bile“ + He + ee] 
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4, Solve dee 3 ee + xy, dy = y? at “LY. 


dt dt 
Ee 1+B Paleae 
Peary y=4-7 | 
d? 
ate y+5=0. 
[w=(A + Bt) cos t+ (A’ + Bt) sin t— 17, 
y=3(4+ B+ Bt) cost+$(A’-—B+ Bt) sint-12.] 
6. Shew that the integrals of 


5. Te 5 8a 4y+3=0, 


d: d: 
= a+ hy, = he + by, 
are w= Ayedit + Apert, y =p, Aer! + ppd erst, 
where py, 2 are the roots of 
a—b 
we i p—1=0, 
and N=athy, Ag=athpy. 
i er A aaa eae 
7. Solve ap ty 0, TP —mx= 0 
E Syn cee Ge +a) + Be “A cos (75 +B), 
mt 
15h (Ses) = Fan (Se). 
y= AeN* sin Gace e sin 73 
2 
8. Solve S =ax+hy, a =hax + by. 


oo my na = 0. 


[a+y=A cos ,/(m? — n?) t+ A’ sin ,/(m?—7n’) t, 
a—y= Boos ,/(m? +n?) t+ B' sin ,/(m? +n?) ¢.] 


2, 
9. Solve = + m?x —n?y = 0, 


10. Determine the constants in the solution of the simultaneous 
equations 
so that, for ¢ = 0, 
at = 
[w= acosh ,/ut, y=V/,/u.sinh /us.] 
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11. The equations of motion of electricity in a circuit of self- 
induction Z, and resistance #, which is interrupted by a condenser of 
capacity CU, are 

Lx 
te ; +Rx=-2 gy 


dt SCl dee 
where a is the current, and g the charge of the condenser. Find the 
condition that the discharge should be oscillatory. [L> tRC.] 


dx d?y a 

ae = 9 gap? 

and shew that the solution represents a conic symmetrical with respect 
to the axis of x. 


12. Solve 


; aa COU eg 
13. Solve ae = % Wate 


and prove that the curves represented by the solution include a family 
of hyperbolas. 
da 


dot d°y ~ dx 
dt? 


dy 
ie hig li ae 


14. Solve ins 2 


| #= a+ 0.08 (nt + €), y=B+T e+ asin(nt+o).| 
15. Solve 


Sri Qn fos 
dt dt 


[w= Acos(ptt+e)+A’cos(p't+ e), 
y=—Asin (pt+e)+A'sin (p't+’), 


where ot = /(m? + n?) + n.] 


+ my = 0. 


ni Rly ae hee See 


dx , d*y 
dé” dt 
(‘The equations of motion of a double pendulum, the lengths of the upper 


and lower strings being @ and 4, and p being the ratio of the mass of 
the lower to that of the upper particle. ) 


De 
=n yas 


Prove that the periods of the normal vibrations are 27/p,, 2m/p,, if 
p,?, pe be the roots of ’ 


4 bee ies g 
pi—(1+n)g(=+ 5) p84 (Ltp) =o. 


Shew that the roots of this quadratic in p® are real, positive, and 
distinct. 


CHAPTER XIV 


DIFFERENTIATION AND INTEGRATION OF 
POWER-SERIES 


174. Statement of the Question. 


The main object of this Chapter is to justify, under proper 
conditions, the application of the processes of differentiation and 
integration to functions expressed by ‘ power-series,’ 7.e. by series 
of the type 

Ay Ae PA ES AOU ot, Cnctiesaete (1) 
where the coefficients are constants. Thus, if S(«) denote the 
sum of this series, assumed to be convergent for all values of « 
extending over a certain range, we have to examine under what 
conditions it can be asserted that ‘S(z) is a continuous and differ- 
entiable function of , and that, moreover, 


S’ (a) =A, +247 +8A,z?+...+nA,e" 4+ ..., ...(2) 
and 


[8 @)de= Ag+ pAwt + pA + on ran AiO eS) 
0 n+l 


respectively. 


If the number of terms in (1) were finite, the statements in 
question would need no proof, beyond what has already been indi- 
cated in the course of this work (see Arts. 29, 74), but it must be 
remembered that the word ‘sum’ as applied to an infinite series 
bears an artificial sense, and that we are not entitled to assume 
without examination that statements which are true when the word 
has one meaning remain true when it is used in another. 


It is convenient to have a notation for the sum of the first n 
terms of the series (1). We write 


Sy (@) = Ag+ Aye + Agett ot Anat, voscveee. (4) 


a rational integral function of degree n— 1. This is called a ‘ partial 
sum,’ and its graphical representation is called an ‘approximation 
curve. An example of such curves is given in Fig. 136, p. 485. If, 


further, we put 
GS Ook Ba (B) Micsseessesecsonteense (5) 
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the quantity R, (x) is called the ‘remainder after n terms.’ It is 
of course the sum of the series 


Agi? Ay A cates pean eases (6) 
By hypothesis, the sequence 
Sy @)y AS 342), 255 Geigy eae otc (7) 


has, for any value of x for which the series is convergent, the limiting 
value S(z). It follows that the sequence 
FEC aR Blt eter 3 Rane met oe errs tee (8) 
has the limiting value zero. 
It is to be noted that in each of the questions above propounded 


we have to deal with what is known as a ‘double limit.’ Thus, to 
establish the continuity of S(z) for =a we have to shew that 


hin, esac limpesr, Sic (eet ae he ee (9) 
Again, the formule (2) and (3) may be written 
ae : as. 
Ale Hai se eG Se (@) = Hartt oes. PP Syn (x), cove ceces (10) 
md Ik flim, +S, (#)} de=lim, +» | Sn (2) de, ...(11) 
0 * 0 


respectively. Since a derived function is the limit of a quotient, 
and a definite integral is the limit of a sum, these forms also come 
under the description of a double limit. It is not to be assumed, 
and it is not necessarily true, that the result is independent of the 
order in which the two operations of proceeding to a limit are 
performed*. 


175. Derivation of the Logarithmic Series. 


There are one or two cases where the questions above raised 
can be answered without difficulty, the form of A, (#) being known ; 
and the results are of great importance. 

By actual division we have, as in the theory of the Geometric 
Progression, 

Has =1-t+P—...4(-)Pt ir + (-y ae (1) 

Ly cite eae 
provided t#—1. We will suppose that # is positive. We have, 
then, from (1), 


« di 2 
log (d+2)= |" o=0-F45— 
* @ dt 
N—-1 n 
ee ee 


* For an example see Art. 193. 
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The value of the integral in the last term is increased if we replace 
the denominator in the integrand by its least value, viz. unity. 
The integral is therefore less than 


« 
| tdt, or 
0 
If « be less than unity, or even equal to unity, this tends with 
“increasing 7 to the limit 0. 


Hence if z be positive and $1 we have 


We be 
Sey, 


the series extending to infinity. 


log (1 +2) =a— sae ROPE say cosene(B) 


In particular, putting x=1, 
Voge Jee La Be dase Falco tpiewoayedsona seer (4) 


This result, though exact, is not suited for numerical calculation, on 
account of the slow convergence of the series. It may be shewn that 
about 10” terms would be required to obtain a result accurate to n 
places of decimals. A more practical formula is given by (12) below. 


Again, we have 


Sadhana Katey Wu ay MTT op Cai ire i (5) 
i? eae 


provided t¢#1. Hence if x be positive and less than unity, 


ED eee ie bara 
ee er: a Rea ne Wee a 
The integral on the right-hand side is increased if we replace the 
denominator by the least value which it has within the range of 
integration, 1.e. by 1—a. Hence 
« rt 1 [2 
nm y PEMESER Cae Se eee eete 
F <p) oe eae 
Since a is by hypothesis less than unity, this tends with increasing 
n to the limit 0. Moreover, since 


ore [= log (=) [= —log (1-2), Beech (8) 


an re 


(7) 


we have 
2 
log (l-—a#)=-#-35-3Z- Seay — we ssuae tos (9) 
to infinity. 
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The results (3) and (9) are combined in the statement that 


aS a n—1 an 
log (1 + a) deer ioe +(-) abet = C10) 
for values of w ranging from —1 exclusively to +1 inclusively. 
The series on the right is known as the ‘ logarithmic series *.’ 


If « be positive and less than unity, we have from (3) and (10), by 
subtraction, 
l+2 


/ a? a? 
log 77 =2 (ar Stee...) Reese ee (11) 


If in this formula we put «=1/(2m+1), we obtain 


log (m + 1) — log m = log — 


{ fish, «gee oe ee \ (12) 
Qe Snr ll 8 Qaely. 


This series is very convergent, even for m=1. Putting m=1, 2, 3, ..., 
we obtain the values of ‘ 
log 2, log 3~—log 2, log 4 —log 3, ... 


in succession, and thence the values of the logarithms (to base e) of the 
natural numbers 2, 3, .... When log 10 has been found, its reciprocal 
gives the modulus « by which logarithms to base e must be multiplied 
in order to convert them into logarithms to base 10f. 


fix. 1. Ifn>1, we have 


nr 


n+1 ee a! 1 
loge = op (14) =5-satgare one (13) 
Since the terms are alternately positive and negative, and tend to the 
limit 0, the sum is less than 1/n, by Art. 5, 
Again, 


n 1 
log —" = log (1-=) = 4 Sat poten Showa (14) 


which is obviously greater than 1/n. 


Hence —~ > log —— > —~ 
n 


* Tt was apparently first given by N. Mercator in 1668. 
+ The most rapid way of determining « is by means of the identity 
log 10=3 log 2+log §. 
The two logarithms on the right hand are found by putting m=1, m=4, in (12). 
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Ex. 2. Let us write 


ie 1 
U=lt+5tgt...+——logn, | 


Dies 
ee l F igteseenuesns (16) 
v,=1 tat g tet; —log(m+1),| 


m being now of course a positive integer. We have 


+1 1 
Up — Una = log —— Aaa er eg (17) 
by (15). Again, 
1 n+2 
nti — Un =z — logs > 9 ae bvcn ae veces gee (18) 
also by (15). Moreover 
tin — Oy = log 2, eA faw a estots wat meratas ae (19) 


which lies between 0 and 1/n. Hence the quantities 

AT SORE ee I Tie tae ne imeem e URE Ee (20) 
form a descending sequence, and 

Caray War phe HI TS SUL ne CORA AAA (21) 


an ascending sequence. Since each member of (20) is, by (19), greater 
than the corresponding member of (21), the sequence (20) has a lower 
limit (Art. 2), and the sequence (21) an upper limit. And since 


Litt core (Wats Va) =U, > esaceatvarusnvan scars (22) 
these limits must be the same. Hence 
3 Lael il 
limp wo (145+ gt eto —logn) =y, ssamaairee (23) 


where y is a certain constant (known as ‘Euler’s constant’). Since 
v, = 1 — log 2, which is > 0, y is positive. Its value has been ascertained 
to be -57721566...*. 


176. Gregory’s Series, 


Since 
i pen 
rar 1—-P+4—...4+(—)” 10"? 4+ (—-)” ear iC) 
we have 
es: Sy a+ ae en Ole anencod eae dt. 
eat) 


* The method of calculation is beyond our scope, 
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If x is positive and } 1, the latter integral is less than 


= 1 1 
2n, 
fe dt, or Ina? ce (3) 
and therefore tends with increasing n to the limit 0. Hence 
a? a geri 
OTN ye ee ae ee —_)\n—-1 
tans =@ gts . +(-) mnit «1 (4) 


that value of tan-!x being understood which starts from zero with 
a. This is known as ‘Gregory’s series*.’ Since both sides of (4) 
change sign with «, the equality holds for values of # ranging from 
—1 to +1, inclusively. 
Putting x= 1, we have 
pel hh ee ee (5) 


This series converges very slowly, and has been superseded for the 
calculation of z by others. Euler used the identity 


gave hat ba: ta CAMS a, o.atapiee seem aan (6) 
which gives 


se a 1 a ole ee : 
t= (5 -gopt cp) + (G-git ge 


Machin had previously employed the formula 


qu 4 tan 4 = tance, :c.acosteeeateaneee (8) 


which, like (6), is proved in most elementary books on Trigonometry. 
This leads to 


Se le ) 1 1 1 
as (5 3.5°°5.58 (ga ase eee 


On account of the importance of the matter, it is worth while to 
give the details of the calculation of + from Machin’s formula. To 
calculate tan”'+, we first draw up the following table : 


n 4 ok Ag 
| ; nr. 5° 


‘200 000 000 0 


cr 


il +200 000 000 0 
3 8 000 000 0 — 2 666 666 7 
5 320 000 0 Bs 64 000 0 
7 12 800 0 = 1 828 6 
9 512 0 + 56 9 
11 2085 = 19 
Thee: 8 + i 


ee —- et 


* After the discoverer, James Gregory (1671). 


bs 
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The sum of the positive terms in the last column is 
+ *200 064 057 0, 
and that of the negative terms is 
— 002 668 497 2. 
Hence tan '4='197 395 559 8. 


Again to calculate tan-1,4, we have the table: 


1 Be 1 
* 239" n, 239" 
1 004 184 100 4 | +-004 184 100 4 
3 73 2 - 24 4 
This makes tan +54, =°004 184 076 0. 
Hence do = 4 tan} —tan 53,5 


=+°'789 582 239 2 
—°004 184 076 0 
=°785 398 163 2, 
w= 3'141 592 652 8. 
The last figures are of course liable to error. ‘To estimate the possible 
error of the final result, we remark that in the calculation of tan™14 
there were five errors, each not exceeding half a unit in the last place, 
and that there are two such errors in the computation of tan-1,4,. 
The errors, therefore, in the inferred value of z, even if cumulative, 
cannot exceed 
4x(4x5x4+2x4), =44 
times the unit of the last place. The first seven decimal places cannot 
therefore be affected, and we can assert that the last three must lie 
within the limits 484 and 572. As a matter of fact the errors are not 
all in the same direction, and the correct value of z to ten places is 


m= 3'141 592 653 6. 


177. Convergence of Power-Series. 


Proceeding now to the discussion of the general questions raised 
in Art. 174, we have first to consider the matter of convergence. 


If the terms of an infinite series are functions of a variable a, 
it may happen that the series is convergent for all values of x 
without restriction, as in the case of the exponential series (Art. 37), 
or it may be convergent only for values of « belonging to a certain 
continuous range. If this range extends from v=a to x=}, in- 
clusively, it is said to be ‘closed,’ and is denoted by (a, b). If both 
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terminal points a, 6 are excluded from the statement, the range is 
said to be ‘open’ at both ends, and is denoted by [a, b]. If the 
first or second terminal point alone is excluded, this is indicated by 
the notation [a, b) or (a, b], as the case may be*. For example, the 
logarithmic series has been shewn to be convergent over the range 
[—1, 1), whilst Gregory’s series is convergent over the range (— 1, 1). 


The most generally useful test of convergence, in the case of a 
power-series ; 
Ay Aja Age osc Os kl eee (1) 


is the ‘ ratio-test.’ It is obvious that if, after some finite number 
of terms, the ratio of each term to the preceding is less in absolute 
value than some quantity k which is itself less than unity, the 
series is essentially convergent. For the successive terms then 
diminish more rapidly than those of a geometric progression whose 
common ratio is k. 


In particular, the series (1) will be essentially convergent if 


ime | fon x | iol) | ash tenner epee nes (2)+ 


For if this condition be fulfilled, and the limit in question be k’, 
we can by taking » sufficiently great ensure that for this and for 
all greater values of n the ratio 

Ani 

ae 
shall be less than any assigned quantity & which lies between k’ 
and 1. 


If the condition (2) is satisfied, it follows that the series 


A, + 2Age + 3A,e? +... + NA g G4 + 0.0, vices (3) 
A, Ape Anat 
and Aya + eee ome ea pares Ree (4) 


the terms of which are derived from those of (1) by differentiation 
and integration, respectively, will also be essentially convergent. 
For in the case of (3) we have 


im, {@+1) 4a 5], 
Sitios eh are lina (1 +5) 
x lim, ~ 0) =I, ..4...(5) 


The case of (4) is still more obvious. 


* These notations are due to Prof, F. 8. Carey. 
| This form of test is known as d’Alembert’s. 
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Again, leaving aside any particular test, let us suppose merely 
that the series (1) 1s known to be convergent for a particular value 
aof«. Since the terms must diminish indefinitely, we must have 


line SA fo On ai ee (6) 


It follows that the series will be essentially convergent for all 
values of # such that |#|<|a|. For, writing the series in the form 


2 \N 
A+ Awa (=) + Age (2) ++ Ano (2) zee we) 


and denoting by M the greatest value of |A,a”|, we see that the 
several terms of (7) are in absolute value less than the corresponding 
terms of the convergent geometrical series 


Malert (ase Ee). Geer. (8) 
where t=|a/a|. 
The series (7) is therefore itself essentially convergent. 


Hence if the series (1) be convergent for any one value (a) of a, 
other than 0, it will be convergent over the range [—a,a), and 
essentially convergent over the range [— a, a]. 


It follows also from (6) that the series (3) and (4) will be 
essentially convergent over the range [—a,a]. For if 8 be any 
quantity less in absolute value than a, we have in the case of (3) 


7 
ie] (9) 


The former of the two limits on the right-hand side vanishes by 
hypothesis, and the second in virtue of Art. 43 (8). 


limjase| 4,07 < lim, 32 


tise ioe) | nA,B"| — 


Tn the case of (4) we have 


i Ao!) : | Ana” 
— =| Sion | See SG ORD 1 
Wiaiay, ae rap lq| lim, al 0 (10) 
ad fortiort. 
Ex. 1. The series 
Lenel Seleccione 
l+5et+5—7e sa a dea (11) 


is convergent for x=—1, by Art. 5. It is therefore essentially con- 
vergent if |w|<1. It may be shewn to be divergent for x=1. It is 
therefore convergent over the range (- 1, 1], but essentially convergent 
only over the range [ — 1, 1}. 


Tide Os 30 
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Ha. 2. The series 
ve a at 

<_ ee eee ty inlets cas camdesuer We 
ite ae (12) 


1s convergent, in virtue of the test (2), for |w|<1. It is also easily 
seen to be convergent for «=+ 1, and is therefore convergent over the 
range (—1, 1). 

But the argument above given only entitles us to assert that the 
series 


ea 
aa aie a (13) 
which is derived from (12) by differentiation, is convergent over the 
range [- 1, 1]. It is, however, obviously convergent for «=—1, by 


Art. 5. For x=1 it is divergent (Art. 175). 
178. Continuity of a Power-Series. 
We will now assume that the series 
S (¢) = Ag+ Aiet Age be AGi face cesccenes (1) 


is known to be essentially convergent over a range[—a,a]. If 
«and x’ be any two points of this range we have, by Art. 5, 1°, 3°, 


ata’ w+ au +a? 


S(w)- 8 (@)=(@—a)|A, +24, —,—+ 3A, 3 


2 
teak, (2) 


rl gntg! a g/t) 
n 


+nAn 


If « and a’ have the same sign, the fraction 
gn, 
gr a en-24! le gin-t 
n 
lies between 2“! and vw”. The several terms in { } are therefore 


intermediate in absolute value to the corresponding terms in the 
two serles 


A, +2A,x + 8A,e? +...4+ nAna™2 +i... cee (3) 
and A, +2Agn’ + 3A, at... 4 2A ge POI + 00. ceeees (4) 


It has been shewn that on the above hypothesis these series are 
essentially convergent. It follows that the expression in { } in (2) 
is finite. Hence 
ling» {5.(a) 8 (haat ice eee eee (5) 

we. S(#) is continuous for all values of # belonging to the range 
[—a, a]*. 

We can infer also that the power-series (3) and (4) are con- 
tinuous over the range [—a, a]. 

* It may happen that the series (1) and (3) are known to be essentially conver- 


gent when # is a terminal point of the range of convergence of (1). In that case 
we can assert the continuity of S (w) up to this value of z inclusively. 


177-179 | POWER-SERIES 467 


179. Differentiation of a Power-Series. 


With the same notation as in the preceding Art., and on the 
same assumption, we have 


S (a) — S (a) a + wal + a” 
Se oe te ee 2 + 3A; amy ae 
“—eZ 3 
n—1 N—2y/ /n—1 
+ Peeareere eres (1) 


Since a’ is to be made ultimately equal to x, we may suppose that 
it has the same sign. 


Let us first suppose that all the coefficients A, are positive, 
and that z is also positive. The series on the right-hand side of 
(1) is then intermediate in value between the series (3) and (4) of 
the preceding Art., and since the sum of (3) is a continuous function 
of w, it follows that 


S’(a#) = pao ee ess 
=A,+2A.0~+ 8Agr? +... +nAner it io... ... (2) 


This holds for all points of the range [—a, a]. 


The same result would obviously follow if the coefficients A, 
were all negative. 


Let us next suppose that # is negative, the coefficients A, being 
still assumed to be positive. The preceding argument will then 
apply separately to the two series formed by taking alternate terms 
in S (a), viz. 

Ag Att 42 Aa eg 5 ed A ha ev caceiveseesics (8) 
and Ay aA A Aa ert A al Sony, ns aaest oe (4) 


since the terms of (3) are all positive, and those of (4) all negative. 
Their derived functions are therefore equal to the sums of the series 
obtained by differentiating them respectively term by term. The 
result (2) then follows by addition, since the series are essentially 
convergent. 


Finally, if the coefficients A, are not all of the same sign, we 
can resolve S(#) into the sum of two series, the coefiicients in one 
of which are all positive, and in the other all negative. The fore- 
going argument applies to each of these, and therefore to the 
combination. 


It will be observed that the assumption that the series with 
which we are concerned are all essentially convergent is vital to 
the whole argument. 


30—2 
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Ex, It is known that if |x| <1 
a 1 : 
ia Ll+actart... ta"+ (5) 


Differentiating both sides, we obtain 


1 2 
i oa see ee a er Sot 6 
(ia 14 2a 4+ 3a7+...4 ne") 4+ (6) 
A second differentiation gives 
qagpr dl 2+2. 80+ et B40 4 + (a1) nae. 
asa (7) 
180. Integration of a Power-Series. 
Using the same notation as in Arts. 177-179, let 
TinaAge Ae Ae yee ie 1 
(2) = Aye + _ ag te t4dng a t+ ‘Ch 


On the present setae that S(#) is essentially convergent 
over the range [—a, a], this will also be essentially convergent over 
the same range. Hence, by Art. 179 we have 


I (@) =A, +A,o+ Age?t...+Ant™+...=S (a). ...(2) 


x x 
Hence | S (a) da = E @)| = J (@)). sieecaeoecee (3) 
0 0 
Ha. 1. Tf|%|<1, we have by the Binomial Theorem (Art. 182) 
1 1 1.3 leaae 


= x! G 
JO — 2) ada 50 tong Z et OW ag ties wasswoneh 


Hence, integrating term by term between the limits 0 and a, 
sin eee ee 4 ey ee Oe s 
=H+ 55+ aa 5 tag GT te tee (5) 


This series is due to Newton. 


If we put «= : we get 


2 


1 ] Les 
m=615+5-3 te peeet} soe ISON (6) 
from which 7 can be calculated without much trouble. 


Hw, 2, If |e} <1, 


te? ag? 
log (l+2)=%- 5 +3 - Cao cee ensveesecees (7) 
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Integrating this between the limits 0 and a, 

xe x oy 
a ew a secees (8) 
It follows from a remark made in Art. 178 (footnote) that the function 
on the right-hand is continuous up to the limit =1. We infer that 


1 1 1 
Ten 2 Ge 8.4 


(1+) log (1+a)-#= 


—...=%log 2-1 =-38629.... 


181. Integration of Differential Equations by Series. 


Given a linear differential equation; with coefficients which are 
rational integral functions of the independent variable (2), it is 
often possible to obtain a solution in the form of an ascending 
power-series, thus 


y= Ayt Aye t+ Agt? + 00+ Aint? H+ cece sescecoes (1) 


If we assume, provisionally, that this series is convergent for a 
certain range of «, it can be differentiated once, twice, ... with 
respect to #, by the theorem of Art. 179. Substituting in the 
differential equation, we find that this can be satisfied if certain 
relations between the coefficients A,, A,, Ag, ... are fulfilled. In 
this way we obtain a series involving one or more arbitrary con- 
stants ; and if this series proves to be in fact essentially convergent, 
we have obtained a solution of the proposed differential equation. 
Whether it is the complete solution, or how far it may require to 
be supplemented, are of course distinct questions, which remain 
to be discussed independently. 


The following is an important example. 
Let the equation be 
ay +y=0 2 
ae hee (2) 
Assuming the form (1), and substituting, we find 
(1.2A,+ Ay) +(2.34,+ A:)7+(3.44,4 Ap) +... 
+ {(n—1)nA,+ An} a7 +...=0, ...(3) 


which is satisfied identically, provided 


1 1] 
2=— 7-94 As=—5-g A, 
I 1 1 if 
A,=—gG4e= gy do As=—7 3 4As=_ A, 
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and, generally, 


= 1 : 1 
Am= = Gg iyon eee. mnie 
A et er =(-)" ee a | gaeanondc (4) 
anti =~ 97 (Qn+1) (n+ 1)!" 


We thus obtain the solution 


We. bie \ / et Age 
y=A(1-5,+7,--- J+A (e-F+5,---). © 


The series in brackets are easily seen to be essentially convergent, 
and their sums therefore continuous, for all values of a. 


It has been shewn in Art. 163 that the complete solution of 
(2) is 
f= A COB WHE SUN, svecse ens stueese vanes (6) 


Hence, given A, and Ay; it must be possible to determine A and 
B so that the expressions (5) and (6) shall be identical. 


For example, putting 4,=1, A,=0, we must have 


eas ; 
1-5, + aint =Acosx+Bsing, 
and, changing the sign of «, 


oe. a : 
1-5, + rh ied A cosa—Bsing, 
Hence we must have B=0, and putting «= % we find d=1. We 
thus obtain the formula 
a) “at 
cos” =1— QP Apt tees (7) 


In the same way,if we put 4, =0, d4,=1,we find A=0, B=1, 

and therefore 
ce we 
sin v= x — «ee (8) 

The foregoing method is, for various reasons, not always prac- 
ticable. It may also lead to a solution which is incomplete; thus 
in the case of the linear equation of the second order, the method 
may yield only one series, with one arbitrary constant. This occurs 
not infrequently in the physical applications of the subject. The 


solution may, in this case, be completed, at least symbolically, by 
the method of Art. 166, 3°. 
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182. Expansions by means of Differential Equations. 

The method of the preceding Art. may sometimes be utilized 
to obtain the expansion of a given function in a power-series, pro- 
vided we can form a linear differential equation, with rational 
integral coefficients, which the function satisfies*. 

For example, let PANG ay es whan seher seats eon es (1) 


where m may be integral or fractional, positive or negative. Taking 
logarithms of both sides, and then differentiating, we have 


Ldy __m_ 
yda 1+2’ 
d , 
or (1 +0) my oh Re errs Crees (2) 
Assuming 
Of By te Ay tA gt ee AO" cok, oo uesales (8) 


and substituting, we have 
(1+) (A, + 2A.24+...+ Ano +...) 

—m(A,+ Aye + Agr? +... + Ane™ +...) =0, 
or (A, —mA,)+{2A,—(m—1) Aj} # + (8A; —(m— 2) A,} a? 4+... 


+ {nAn—(m—n+1) Any} a7 4+ ...=0, 00... (4) 
which is satisfied identically provided 
A= TA, 
ie! m (m—1) 
Seige he agen Dy tan 
Vm—2, mim —1)(m— 2) 
a 3 as 122.3 Ao, 


and, generally, 


ne _m(m—1)...(m—n+1) 
res = Aare 12-8 n SD 
We thus obtain 
y= A,{1+ Por eae... 


—1)...(m—n+4+1 
a aT sh) 
as a solution of (2); and it is easily verified that the series is con- 
vergent so long as | «|< 1. 


* This method was first employed by Newton, to whom the series for cos x and 
sin x are also due. The manner of obtaining these series was, however, different. 
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Now if we retrace the steps by which the differential equation 
(2) was formed, we see that its complete solution is 
tf GUase ES saws tosads teat enenee a (7) 


where C is arbitrary. Hence (6) must be equivalent to (7), and 
putting # =0 in both, we see that C= A). Hence 


iE 
(L+ayal+ tee MMi) wy, 
4, mm —1).. a), 
Ge eran ee. (8) 


for all values of w such that |x|<1. This is the well-known 
‘Binomial Expansion *.’ 
Ex. Asa further example, we take the function 


sin”) @ 

yY = JC - 2) Pe ee ee ee ery (9) 

Multiplying up by ,/(1 —2?), and then differentiating, we find 
1 
/ — 7? dy _ 2 = 
VO) de 2) 4 = Jaa)? 

or (l-a ee e/a We tee Bea oa (10) 
Assuming gs Ax Awe + Agee et Age © sey cuca eases (11) 


we find (1 — a") (A, + 24.0 + 3Aga? +... +24,0" 1+...) 
—2(A,+ Ae + A,x?+...+ Ane" +...) =1, ...(12) 
or (4,—1)+(24,- Ay) @+(3A,—24)) 2 + 
+ (nA, —(n—1) Ay_s}a* +... =O, ...(13) 
which is satisfied identically, provided 


1 
Anal. A,= 5 40 
2 2 3 ili 5) 
fe ee Sgt Wai at ie in lod (14) 
4 2.4 5 Iesa5 
A,= pAs= 5-5 Ap= A= 57% ga 
We thus obtain the solution 
4 y 
eas es we + AST 


3 3.5 eto 


dy (14 pate ate Tate), sD) 


* Newton (1676). The cases of <= +1 would require special investigation. 


Me 
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Now if we retrace the steps by which the linear equation (10) was 
formed, we see that its general solution is 


Ml a8). y asin + A, cectessecennens (16) 
sin t¢ A 
or Y= aa) * Jay’ hte as rets leet (17) 


and, by the nature of the case, (15) must be included in this form. If 
we put x=0 in (15) and (17), we see that d= A,. The identity of the 
two expressions for y then requires that 


Siite @ 2 2.4 
Sls yaes oO" tape a eNOS (18) 
pad SS Se ee ee (19) 


/(1 — a”) 2 2.4 
These series are both of them convergent for || <1. 


The result (19) is a mere reproduction of the binomial expansion of 
(1 — x) -3. 


If we put «=sin 6, the former series may be written 


= sin 6cos 6 (1 +5 sind + a sint 6 + se ) syaeeae(20) 


Again, if we put tan 0=z, we obtain the form 


es ee lee 
tan 2-7-3! tea OS eR Te) | sr Val) 
This series has been made the basis of several ingenious methods of 
calculating 7. It may be shewn, for example, that 
4dr =5 tan; + 2 tan? 7%, 
whence 


8 fy DD if PET, SON: 

r= 354 +3 (a90) + 375 (a00) +o} 
‘, 30336 {1+3( 144 ) +55 ( 144 Ve | (22) 
100000 3 \100000 3.5 \ 100000 baal ea 


These series are rapidly convergent, and are otherwise very convenient 
for computation, owing to the powers of 10 in the denominators f. 


Another remarkable series follows by integration from (18), viz. 
GND itn ak oe 
Talat ee see é 
4 (sin Maa a gat agg tot deauiietaoes (23) 
* Sce also Art. 158, Ex. 2. 


+ For the history of these series, see Glaisher, Mess. of Math., t. ii., p. 119 
(1873). 
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EXAMPLES. LIX. 


(Logarithmic Series.) 


1. If m, n be positive quantities such that 2n>m>n, prove 
that log (m/n) lies between (m — n)/m and (m—n)/n. 
2. Obtain the following results by -calculation from the series 
of Art. 175: 
log 2= ‘693 147 181 log 7=1:945 910 149 
log 3= 1-098 612 289 log 8=2°079 441 542 
log 4=1:386 294 361 log 9=2°197 224 577 
log 5= 1-609 437 912 log 10 = 2:°302 585 093 
log 6 = 1°791 759 469 p= 434 294 482. 
3. Prove that log 2= Ta—2b+ 3e, 


log 3=lla—3b+ 5e, 
log 5=16a—4b+ Te, 


and thence log 10 = 23a — 6b + 10e, 
where a= e + 7 + — +... = 1053605157, 
b= “5 tae ae +3 ae +... = 0408219945, 
C= a - aoe + mee — ... = 0124225200. 
Apply this to find log 10. (Adams.) 


4. Provethat log 2= 7P+ 50+ 3R, 
log 3=11P+ 8Q+ 5R, 
log 5=16P+12Q+ TR, 


and thence log 10 = 23P +17Q + 108, 
where P=2 (at ae ae #0) = 0645385211, 
Q=2(7 poiee es eee +...) = 0408219945 
19 * 3.498" 5.498 
R=2 (7 peed eee s+...) = "0124225200 
Tel * §.161°* 5.161 


Apply this to find log 10. (Glaisher.) 
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5. If|#|<1, prove that 
tanh x= a + fa? + to'+.... 


6. Prove that 


As 1 
lim (L+d4+$+...4 py — flog n) = Jy + log 2. 


No 


7. If, g are positive integers, prove that 


ne (4+ : viel We hy 
n»o \pr+1 Se wa) = 108 (4). 


8. Prove that if x be large, and positive, 


log cosh «= a — log 2 + e~™, 
approximately. : 
9. Also that log tanh # = — 2e-*, 


approximately. 


EXAMPLES. LX. 
(Differentiation and Integration of Series.) 


_ 1. Prove by repeated differentiation of the identity 
cies our ua hee aay 
l-« 
where | #|<1, that, if m be a positive integer 
re m(m+1) , m(m+1)(m+ 2) 
(1-2) we cee oars Cae ya ee — + see. 
2. If|x|<1, prove that 
oo oc x 
ed 33f 5526. 
Hence shew that 
1-4-44+44+4-...= 43882.... 


.. =xtan ae —4 log (1 +2%). 


8. Prove that if |a|<1 


By 


G oc x e a 1 
Tat are ta ne = CL +) tan L— 5. 
4 Prove that the sum of the series 


Pe ae 1 
Potion Oo oll 


is ‘071349.... 
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5. Prove that 


i 1 1 
at apt egy te = 1987... 
1 1 pe aoe 


[oo a arb Oar 


6. Prove that 
1 gm-l i 1 ik il 


——_——- Ut = — 2. = Se 
Jo 1 +a” mmt+tn m+2n m+3n 


7. Prove that 


[2 aene xo Ap 
ee JO OO : 
[a er a a ms 
Pere” Susi oh 
8. Prove that 
[. ae =j,2 tse) 3.5 1 aa 
o- af Cl a) oO 2 Ore 234.6 ks 


9. Prove that 
b oe alte a be — a3 
I ee Te 


10. Prove that 


1 1 1 
m= 2/0 Cee 5.3 me bale 


EXAMPLES. LXI. 
(Integration of Differential Equations by Series.) 


1. Assuming the series for sin x, prove Huyghens’ rule for cal- 
culating approximately the length of a circular are, viz.: From eight 
times the chord of half the arc subtract the chord of the whole are, 
and divide the result by three. 

Prove that in an are of 45° the proportional error is less than 
1 in 20000, 


2. Obtain a particular solution of the equation 


ey 
we Ys my = 0 
in the form 
am ma? mix8 
y=A(1- Tp ieee et ): 


EXAMPLES 


8. Obtain a particular solution of the equation 


a ld¢ 
dry dr” Fon’ 
: = ai htrt 
in the form o= A(1- ke ) 
By | a 
4 Integrate (1 — 2) —< Re 0, 


by series, and deduce the expansion of sin~!« (Art. 180 (5)). 


5. Prove that y = sinh" » 
satisfies the differential equation 
dy dy 
ay) ae —_—= 
(l+at) 73+e 7 0. 
Hence shew that, for |x| < 1, 
hae Bene 


6. Obtain a solution of the equation 
2 
cB Dig moon eee 
a 73 t (a &) y=0 


in the form y= Cu, where 


x" x 


FG NCO 


w=1 se ae 
i Ja asl) 


Prove that the equation 


d*y 
dx? 


is satisfied by y= Ce-*u. 


+ (a+a)% (1 —a)y =0 


7. Obtain a solution of the equation 


s {cw Sh +n(n+1)w=0 


in the form 


AER (n — 2)” (n +1) (n+ 3) ~ 


w=A(1- 21 4! 


+B(n-@ SN = pone Ne INS, 


a) 


Lie 
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8. Obtain a solution, by a series, of 


2, 
L.n(n-1)y=0, 


= PNG 
(1 2) a8 


and give the symbolical expression of the complete solution. 


9. Obtain a solution of the equation 


n(l- 2) 54 DE Be (a+ B+ 1). a} Y — apy = 0 


in the form 


- af (2+1)B8(B+1) 
Pela 1.2.y(y+1) 


, a(a+ 1) (at 2) B(B + 1) (B+ 2) 5 
1.2.3.y(y+1)(y+2) © 


10. Obtain a solution of the equation 


Gedge(eseo 


adr + + dr 


in the form 


=Ar"(1— Sioa + ua 
oe ( 2 (Qu+2)* 2.4 Qn+2)Qn+4) ) 
ll. Obtain the solution of 
aR , 2r+1) 74 Clea oo 
de Sa ea 
in the form 


ed 


[CH. 


zs 


kr? Ito 4 
A ek ee Se 
b= ee 2 (2n + ENE 2.4 (2n+ 3) (2n+5) .) 
kr? kr 
B —2n-1 1 Ae ee tee = 
ne ( 2(1—2n) * 2. 4(1 — In) (3 — In) 
12. If y =sin (m sin“! a), 
a NO dy ; 
pe \ | ee ees 2 
prove that (1 — a") dae dg t MY 0. 
Hence shew that 
sin mé ek ws l abe (m* — 1) (m?— 3?) Te 
m sin @ ! ; 
2 2 (2 92 
cos mé = | LO ay ee sint @—.. 


2! 4! 
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13. Iflogy=asin-'a, prove that 


and expand y in a series of ascending powers of a. 


2.2 2 2 2 2 2 
[y=trae+ Se, ee Ft tt on] 


3! 
_ log (1 + x) 
14, Tf y = Wile r) 
dy 
prove that (l+a)? dat +a)y=1 


Hence shew that 
y=x—(1+h)a?+ (14445) -..., 
Shew that the series is convergent if | #| <1. 
15. Prove that if |a|<1, 


(tan x)? = a?-$(1+4)a4+3(14+34+2) 28-.... 


CHAPTER XV 
TAYLOR'S THEOREM 


183. Form of the Expansion. 


Let f(x) be any function of # which admits of expansion in a 
convergent power-series for all values of w within certain limits 
+a. It has been proved, in Art. 179, that the derived function 
J (@) will be given by a similar series, obtained by differentiating 
the original series term by term, for all values of « between + a. 
By a second application of the theorem cited, the value of f” (a) 
will be obtained, for values of # between the above limits, by 
differentiating the series for f’(«) term by‘ term. And so on. 
Hence, writing 


$58) = Ap PA we Age feet Age a Fevence sees oon (1) 
we have 
f’ @)= A, +2A+...4¢nAyav™ +..., 
f" (= 2.1A,+...¢2(n—T) Aga" +..., 

TSAO Dean oa HGH POR gh aoc os Ce Te OO Ro te Fad 
f®% (“= n(n —1)., 2. 1AQS 


COTE HO OOH HEHE SEH EEE EE HEH EHS EER HE HEHEHE HEHEHE EEE EE SESE EF HEHE ESEOS © 


Putting w = 0 in these equations, we find 
) 1 alld 
A, = f(0), Ai =f" (0), A,= sf (OAS et warm (0); actos: (3) 


where the symbols /(0), 7’ (0), f” (0), ... are used to express that x 
is put = 0 after the differentiations have been performed. 


_ The original expansion may now be written 


F(a) =f (0) +f! 4S Ff” (0) +. FSF (0) + eee A) 
This investigation was given by Maclaurin*. 


* Treatise on Flucions (1742). The theorem had been previously noticed by 
Stirling. 
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It will be noticed that the proof depends entirely on the initial 
assumption that the function f(x) admits of being expanded in a 
convergent power-series. The question as to when, and under 
what limitations, such an expansion is possible will be discussed 
presently (Arts. 185—187). 


If we write CM (les OR) a BC) SS ee one ee (5) 


we can deduce the form of the expansion of ¢ (a+) in a power- 
series, when such expansion is possible. For if we write, for a 
moment, 


U=A+ 4, 


we have f@=o(), 
F'a)= 26-46. 2=¢' Ww, 


f"(@) = 8 w= 24 w= 4", 
and so on (Art. 32, 1°). Hence, putting  =0, w=a, we find 
FO) = 6); FO) =$' @),; fF" O) =F" @ ves fF OF te ce 
so that (4) takes the form 
o(a+2)= (a) + ng (a) + <5 " (a) eee += pm (a)+ see UG) 


This is known as Taylor’s Theorem*. We have deduced, it from 
Maclaurin’s Theorem, but the two theorems are only slightly 
different expressions of the same result. Thus assuming (7), we 
deduce Maclaurin’s expansion if we put a= Of. 


184. Particular Cases. 


Before proceeding to a more fundamental treatment of the 
problem suggested in the preceding Art., the student will do well 
to make himself familiar with the mode of formation of the series. 
In the following examples the possibility of the expansion is 
assumed to begin with ; and the results obtained are therefore not 
to be considered as established, at all events by this method. 


Ios ens. CC) ieee EA ak. Aine spennnrnatricen be (1) 
we have 
f(a) =ma"—, $” (a) =m(m—1)a™™,..., 
o™ (a)=m(m—1)...(m—n +1) a”™™, ..., «0 (2) 


* Given (under a slightly different form) asa corollary from a theorem in Finite 
Differences, Methodus Incrementorum (1716). : 

+ The virtual identity of (4) with Taylor’s Theorem was’ clearly recognized by 
Maclaurin. 


Tit, 0; 31 
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Taylor’s formula then gives 


Za 


—1 
(a+a)"=a™+ ma" ae sa amy 4... 
m(m—1)...dm—n+1) 2 
ews aa + 0.., (8) 


which is the well-known Binomial Expansion. 


That Taylor's Theorem cannot hold in all cases, without quali- 
fication, is shewn by the ae es the series on the right-hand is 
divergent if lea 
it is not legitimate to asin on the tae of the investigation of 
Art. 183 that its sum is then equal to (a+a)™*. <A valid proof of 
the equality has been given in Art. 182. 


2°, The exponential function #(«) was defined in Art. 36 as 
that solution of the equation 


SAY REL) iru sceales nates edema (4) 
which is equal to unity for#=0. From this,we have at once 
of (ay = Fe ee cete once eee (5) 
Hence FO\= Le fr) Se. oe. sete (6) 
Maclaurin’s expansion is therefore 
a ae 
E (a) = Leety 5 at pag ter tateeces (7) 
3°. Let FC) COS D, ces cnccecynsnuennseaeeees (8) 


It was shewn in Art. 64 that this makes | 
J '™ (a) = cos (@+4n7), 
so that FO)=1, —f9.(0) = 068:h tere hon ae ee (9) 


Hence f™ (0) vanishes when n is odd, and is equal to +1 when n 


is even, according as $n is even or odd. Substituting in Maclaurin’s 
formula, we get 


a at an 
ck aaa Saat a lee i fe aie Hers aes cee (10) 
4°, Let F@) = S10 Or cece ana eee (11) 
This makes f™ (a) =sin (# + dum), 


so that 
F(0)=0, f™ (0)=sin $n = sin ($ (n~-1)7+4r}. ...(12) 


* There are in fact cases where Taylor’s expansion is convergent, whilst the 
sum is not equal to (a+). 
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Hence f (0) vanishes when n is even, and is equal to +1 when n 
is odd, according as 3 (m —1) is even or odd. Maclaurin’s formula 
then gives 
Ha gen ee 
sin 2 =x — 1 te Sacta (— —) (Qn +1)! rv C9) 
The results (10) and (13) have been established rigorously in 
Art. 181. 


5°. Let PO VSO (LAE IN ses sagaswinesnededen (14) 
This makes 
, 1 ee) 
ee n) oS SEE SEIS 
ye (a0) est and, for n > 1 fe (f) = (eae o 


Hence f(0) =0, /’ (0) = 1, and, for n >1, 
fe (Qa) eco recgeties een cone (15) 


Substituting in Maclaurin’s formula, we get 


log (L+a)=a- S45 — tre t... .(06) 
Cf£ Art. 175. 


When a general formula for the nth derivative of the given 
function is not known, the only plan is to calculate the derivatives 
in succession as far as may be considered necessary. The later 
stages of the work may sometimes be contracted by omitting 
terms which will contribute nothing to the final result, so far as it 
is proposed to carry it. 


Ex. To expand tan @ as far as a’. 
Putting J (a) = tan 2, 
we find in succession 
J’ (#) =sec’?x=1+ tan’ 2, 
SJ” (a) = 2tanw sec? a= 2 tana + 2 tan’ a, 
J” (x) =(2 + 6 tan? x) sec’ x = 2+ 8 tan’ + 6 tan*a, 
J*™ («) =(16 tan x + 24 tan*® x) sec’ x 
= 16 tanz+ 40 tan’a + 24 tan’ a, 
S* () = (16 + 120 tan? x+ 120 tan‘ x) sec? x 
= 16+ 136 tan? 2+ 240 tan’ «+ 120 tan®a, 
J" («)= 272 tan x sec? x + &e., 
T™ (x) = 272 sect #+ ke, 
B12 
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where, in the last two lines, terms have been omitted which will con- 
tribute nothing to the value of /“' (0). Hence 


POs Abra) aes 
J Oyz9, JAY 2; 
J* (0)=0, Z <0) =, 
FO) =G; J (0)=272, 


and the expansion is 


ti = 20? 160° Q272x7 
an =a + ay + Br tay 


mat had + Qa Meal tee cece (17) 


That odd powers, only, of « would appear in this expansion might 
have been anticipated from the fact that tan x changes sign with a. 


185. Proof of Maclaurin’s and Taylor’s Theorems. Re- 
mainder after » Terms. 


Let f(z) be a function of « which, together with its first n —1 
derivatives, is continuous for values of a Ton eine from 0 to A, 
inclusively ; and let us write 


(Ge) =D (@)Pe Tee) eee s eee (1) 


where 
®, (7) =f (0) + af” (0) +5 iJ (0) +.. ee et Oy (2) 


ae. B, (#) is the sum of the first n terms : Maclaurin’s expansion, 
and L,, (x) is at present merely a symbol for the difference, what- 
ever it is, between /(«) and ®, (a). The object aimed at, in any 
rigorous investigation of Maclaurin’s Theorem, is to find (if possible) 
limits to the value of A, (#); in other words, to find limits to the 
error committed when f(x) is replaced by the sum of the first n 
terms of Maclaurin’s formula. If we can, in apy given case, shew 
that, by taking n great enough, a point can always be reached after 
which the values of R, (x) will all be less than any assigned 
magnitude, however small, then Maclaurin’s series is necessarily 
convergent, and its sum to infinity is f(#). It is evident that the 
argument cannot be pushed to this conclusion if /(#) or any of its 
derivatives be discontinuous for any value of w belonging to the 
range considered. 


The notion of representing a function /(«) approximately by a 
rational integral function of assigned degree, say 
Ag ade A at a ta get a oe (3) 


has already been utilized in Art. 114. The plan there adopted was to 
determine the nm coefficients Ay, A,, Ag, ... da_, so that the function (3) 
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should be equal to f(x) for n assigned values of x, which were dis- 
tributed at equal intervals over a certain range. In the present case, 
the n values of « are taken to be ultimately coincident with 0; in 
other words, the coefticients are chosen so as to make the function (3) 
and its first »—1 derivatives coincide respectively with /(x) and its 
first n — 1 derivatives for the particular value #=0. The result of this 
determination is, by Art. 183, the function ©, (x). 


In the graphical representation, the parabolic curve y=®, (x) is 
determined so as to have contact of the (~—1)th order (see Art. 189) 
with a given curve y= (a) at the point «= 0; and the problem is, to 
find limits to the possible deviation of one curve from the other, as 
measured by the difference of the ordinates, for values of « lying within 
a certain range. This is illustrated by Fig. 136, which shews the curve 


Ae LOQ DSW) Oe Ni usmtne «terror urges 0s (4) 


Y 


Fig. 136. 
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and (by thinner lines) the ‘approximation curves’ 
a oe 2 = uf ao 5 
a =H, Y= LSD Y HOARE tad pee cements (5) 


obtained by taking 1, 2, 3,... terms of the ‘logarithmic series’ (Art. 
184(16)). The dotted lines correspond to «= +1, and so mark out the 
range of convergence of the latter series. 


It appears, from the conditions which ®,(#) has been made 
to satisfy, that R,(#) and its first n—1 derivatives will be con- 
tinuous from # = 0 tow=h,and will all vanish for c=0. Now we 
can shew that any function which satisfies these conditions, and 
has a finite nth derivative, must lie between 


fee inde es 
n} nv} 
where A and B are the lower and upper limits to the values which 
the nth derivative assumes in the interval from 0 to h. 
For, let (a) be such a function. By hypothesis, we have 

F(0)=0; 2° O)=0, 24 O)=0; 16020) = 0a 
and PN MS 0 aN a Rae RP oer cn (7) 
the latter condition holding from «<=0to#=h. It follows from 
(7), by Art. 91, 4°, that 

| the. i "F () de< i ” Bde, 
0 0 0 


or, since #'™-» (0) =0, 
Pol eee Mu (9 boa 2), See eer ee (8) 
By a second application of the theorem referred to, we have 
['Awde< | "Fo (@) de< | eReda 
/ 0 J0 0 
or, since F'™~) (0) = 0, 


AS Fer @) < Bo nee (9) 
A similar argument applies to shew that 
AS < Fe" (0) <B = ote eee (10) 
and so on, until we arrive at the result 
A= <F(o)< Bo. cues (11) 


* Provided « be positive. If # be negative the inequalities must be reversed, 
but the final conclusion is unaffected, 
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Hence we may write 


where C is some quantity between A and B. 


In the present application, since ®, (x) is a rational integral 
function of degree n—1, its nth derivative is zero (Art. 64); and 
the nth derivative of R, («) is therefore, by (1), equal to f™ (a), if 
this latter derivative exists. We infer, then, that 


Rn (a) = O=., Sees se (13) 


where C is some quantity intermediate to the greatest and least 
values which f) (z) assumes in the interval from 0 toh. And if, 
as we will suppose, this latter derivative is continuous from #=0 
to «=h, there will be some value of , between 0 and A, for which 
f™ (a) is equal to C. Denoting this value by @h, we have 


R, (e) = = Gis te te cetide (14) 


where all we know as to the value of @ is that it lies between 0 
and 1. 
The formula (14) holds from «=0 to «=h, inclusively 
Putting «=/h, and substituting in (1), we obtain 
’ LPS WS tes 
FM=fO FY O+ Ff aes ay i 10) 


‘i e Fick) ee (15) 


In this form Maclaurin’s Theorem is exact, subject to the 
hypothesis that /(#) and its derivatives up to the order n, inclu- 
sively, are continuous over the range from 0 to 4. The conditions, 
however, that f(x) is to exist, and to be continuous over the 
above range, include the rest. 


If we write 
yA Gi oo (7a oil 2 Sennen See? (16) 


we deduce 
r h?2 Ar 7 
p(ath)= (a) + hd ()+a\¢ De a eay art (a) 


A 2 $™ (4+ Oh), cessor (17) 


where as before, 1 > 0 > 0. 
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. This isan accurate form of Taylor’s Theorem. It holds on the 
assumption that 6” (x) exists and is continuous from #=a to 
2=a-+h, inclusively. 


The last terms in (15) and (17) are known as Lagrange’s forms 
of the ‘remainder’ in the respective theorems. 


The formula (17) is a generalization of some results obtained in 
the course of this treatise. For example, putting n= 1, we get 


p(ath)=h(a) t+ hp (G+ Gh) 5 wercececreseeee (18) 
and, putting n= 2, 


fh (at+h)= (a) +hd' (a) + $?h" (G+ Oh). or eeeees (19) 
These agree with Art. 56 (9) and Art. 70 (23), respectively. 


186. Another Proof. 


The proof of Taylor’s (or Maclaurin’s) theorem which is most 
frequently given follows the lines of Art. 70, 2°. 


Considering any given curve 
mF), oss ad Weave: sheen (1) 
we compare with it the curve 
y= A, + Ayo+ Age? +... + Apo + Ana”, ...... (2) 


in which the n+ 1 coefficients are assumed to be determined so as 
to make the two curves intersect at = 0 and # =A, and, further, 
so as to make the values of 


dy dy = dry 
da’? da’? dan 


respectively the same in the two curves at the point z=0. These 
conditions give 


' Dy 
4,=f), A=f'O, 4-2" 0), 
i 
Aen = eats (n—1) (0), i ry (3) 
as before, and 
ST (h) = Ay + Ah + Ah? +...4+ Anh" + Anh™, ...(4) 
this latter equation determining Aj. 


Denoting by #’(«) the difference of the ordinates of the two 
curves, 1t appears that 


F(0)=0, #'(0)=0, F” (0) =0,... F™ (0) =0, ...(5) 
and LE Toys Oe Gide oat meee eae ee tee (6) 
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Since F(z) vanishes for «=0 and «= h, it follows, under the 
usual conditions, that #” (wv) vanishes for some value of # between 
0 and h, say for c=@,h, where 1>6,>0. Again, since F” (#) 
vanishes for «= 0 and # = 0,h, F” (x) will vanish for some value of 
x between 0 and @,h, say for « = 0,h, where 0, > @,>0. Proceeding 
in this way we fa thet Hb a) (a) vanishes for «= 0 and «= 8@,_,h, 
where 1 > 6,_, > 0, and hence that 


WO CO ee Oe AE Pasaueceonece tue ens (7) 
where 1>0@>0. Now, on reference to (1) and (2), we see that 
BON DY se FP) (ey Ty VA nantes tee (8) 
It follows from (7) that ; 
Is 
ae HWA CI a nec es A. wis sa wees etn ee (9) 


Hence, substituting from (8) and (9) in (4) we obtain 
: i? hr 
= / eS w n—) 
F(R) =FO)+M O)+ FP" O)+ +e FO (0) 


hn 
it ie COIs eabsbases (10) 
as before. The conditions of validity are as stated in Art. 185, 
after equation (15)*. 


187. Cauchy’s Form of Remainder. 


Another form for the remainder after n terms may be obtained 
as follows. 


If F(x) be subject to the conditions 
Ae tO Vie (ia O) =z 0) rene Fr) CO) cee 0) heey) 
we have, by integration by parts, 


ine =) i (2) er (1 5) fa) © 


n—1 [* gs n—1 uaa 
Bee: es n— are (n—1) 
aoe | j (1 i) POM ye = aie ip 7) F- (@) da, 
a a 2 


since the integrated term vanishes at both limits. Performing this 
process n — | times, we obtain 


[O-g) Fe@a-SS if P’ (a) do =" Fh, 


a Fi)= aii [ 5 (1 : ;) F COMES wee (8) 


* The foregoing proof is substantially that given by Homersham Cox, Camb, 
and Dub. Math. Journ. , 1851. 
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Since the function under the f sign is continuous, we infer, by 
Art. 91, 3°, that 

F(h)= 
where 1>@>0. 


It appears, then, that the last term in Art. 185 (15) may be 
replaced by 


h® 


(aT OPEB), verrvnone (4) 


ie oes 
G20 = Cd gat en C/ errr ae (5) 
and the last term in (17) by 
. hr : 
oO OT) ae oy Che BUI acre vn Scere (6) 


These forms of remainder are due to Cauchy. 


188. Derivation of Certain Expansions. 


We proceed to consider the value of the remainder for various 
forms of f(a), or ¢(#); and in particular to examine under what 
circumstances it tends, with increasing n, to the limit 0. In this 
way we are enabled to demonstrate several very important ex- 
pansions; but it is right to warn the student that the method has 
a somewhat restricted application, since the general form of the 
nth derivative of a given function can be ascertained in only a few 
cases. Moreover, even when the method is successful, it is often 
far from being the most instructive way of arriving at the final 
result. 


1 at f(D) =OO8 We ganesh seer tararh eager (1) 
we have — f™ (@x)= a COS (OG + $IIT). ....ceeeee eens (2) 


The limiting value of the fraction #"/n! is zero, and the cosine lies 
always between +1. Hence the expansion (10) of Art. 184 holds 
for all values of a. 


The same reasoning applies in the case of sin a. 


9° Tf f(@=+a)", aon siiomnim ele Curette (8) 
we find 
lee _m(m—1)...(m—n+1) ae 
ih 1 (Oe) = Tete S (1+ bapa 4) 


This may be regarded as the product of (1 + @x)™ into n factors of 
the type 


m—-r+l an (-14"* @ 5 
r 14+ 0a r ae ae (°) 
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If 1 >a#> 0, the fraction x/(1 + 0x) lies between 0 and a, and since 
the first factor in (5) tends with i increasing r to the limiting value 
—1, it appears that by taking n great enough the value of the 
expression (4) can be made less than any assignable magnitude. 
Hence, for 1 >a > 0, we may write 

(l4+2)"=1+ mea SO ee Ser ee (6) 
ad infinitum. 

We cannot make the same inference when z is negative, even 
if |w|<1. For if we put #=— a, the fraction 2,/(1 — @,) is less 
than 1 only if 6<(1—4,)/a,. Andif a, > 4, we have no warrant for 
assuming that @ lies below this value.”° 

Cauchy’s form of remainder (Art. 187 (5)) is now of service. 
We have, in place of (4), 


m(m—1)...(m—n+1) (1 — 0)?" a 


2...(n—1) CG Eager wy 
This is equal to ma (1+ 0x)" multiplied into n—1 factors of 
the type 
m\ «— Ox 
(-1+2\F-3 Cae ee (8) 


If x be positive this expression tends to a limit between 0 and — a. 
Hence if «< 1, the remainder tends to the limit 0, as before. 


If =— 4, where 1 >, > 0, the expression (8) becomes 


my 1-06 
(1-5) ae eth Aine (9) 


which tends to a limit between 0 and z,. We conclude that the 
remainder (7) tends to the limit 0 for all values of « between —1 
and 1, 


3°, If fle) =log (14a), cececccccecseneees (10) 


x” x wh (-— jes ( x i 
we find rie (0x) ; 14 én) cco (11) 
The limiting value of the first factor is 0, and, if w be positive 
and $1, a/(1+@x%)+1. Hence the limiting value of (iT), for 
n> oo, is zero, and the expansion (16) of Art. 184 is valid from 
«=0 to #=1, inclusively. Cf. Fig. 186. 


The above form of remainder does not enable us to determine 
the case of # negative, even when |a#|<1. In Cauchy’s form, we 
have, in place of (11) 


n—1 ® 
Sei +6 


(te 


: isa) ene. (12) 
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If « = —@,, where 1 > a, > 0, this becomes 
ee _%  (a- ay i 
1 ==: 6a, : G —_ 6x, @. | "8i0)0:81 6915 wleiale sieinie ( ) 


Since (a, — Ox,)/(1 — Oa,) < 2,, this tends with increasing n to the 
lirait 0. 


189. Applications of Taylor’s Theorem. Order of Contact 
of Curves. 

If two curves intersect in two points, and if, by continuous 
modification of one curve, these two points be made to coalesce 
into a single point P, then the two curves are said ultimately to 
have contact ‘of the first order’ at P. An instance is the contact 
of a curve with its tangent line. And whenever two curves have 
contact of the first order, they have a common tangent line. 

Again, if two curves intersect in three points, and if by con- 
tinuous modification of one curve these three points are made to 
coalesce into a single point P, then the two curves are said ultimately 
to have contact ‘of the second order’ at P. An instance is the con- 
tact of a curve with its osculating circle (Art. 137). 


Let us suppose that the two curves 


Y =P (&), OY HMC): devs scseescatmsnst (1) 
intersect at the points for which =, 2, #, respectively. The 
function 

EVG@) SB (Oy) Ww), accent ee (2) 


which represents the difference of the ordinates of the two curves, 
will vanish for # = a, @, 2. Hence, on the usual assumptions as 
to the continuity of (x) and F” («), the derived function F” (#) 
will, by the theorem of Art. 49, vanish for some value of # between 
% and #,, say for # = a, and again for some value of x between a, 
and a, say for «= «,', Hence, by another application of the theorem 
referred to, if #'” (w) be continuous in the interval from a, to a’, it 
will vanish for some value of w between a,’ and w,’, say for v= a,". 
Hence if, by continuous modification of one of the curves (1), the 
three points «=a, a, # be made to coalesce into the one point 
% =, the values of F(a), F(a), #” (a) will all be zero; ae. we 
shall have 
ba)=H(@), $(@)=¥' (0), $"(@)=W" (0), +28) 

simultaneously, for w=. 

In other words, if two curves have contact of the second order 
at any point, the values of 

dy dy 

D> da? dat 


will at that point be respectively identical for the two curves. 
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Lx. To determine the circle having contact of the second order 
with the curve 


at a given point. 
The equation of a circle with centre (é 7) and radius p is 


(aE) (= Byes pt we a) dle tanon aot ava (5) 
If we differentiate this twice with respect to «, we find 


d 
CR CEUCra) psa tes aera am (6) 


In these results, y is regarded as a function of x determined by the 
equation (5). But if the circle have contact of the second order with 
the curve (4) at the point (a, y), the values of y, dy/dx, and d’y/da? will 
be the same for the circle as for the curve. We may therefore suppose 
that in (5), (6), (7) the values of a, y, dy/dx, d®y/dx® refer to the curve 
(4). These equations then determine the circle uniquely, viz. we find that 
the coordinates of the centre are 


2 \ 2 
Ges aes 
ae dx dx og Me dx (8) 
Ty ; y aera, 
da? da 
2 
ely 
and that the radius is P= ere b daguerale emmu eeceus essay (9) 
alee? 


cf. Art. 135, 


The above considerations may be extended, and we may say 
that if two curves intersect in n+1 consecutive points, or have 
contact ‘of the nth order,’ the values of 

dy dy dy 
D da’? dae’? dat 
must be respectively identical for the two curves at the point in 
question. 


The investigations of Arts. 185, 186 give a measure of the 
degree of closeness of two curves in the neighbourhood of a contact 
of the nth order. By hypothesis we have at the point w = a (say) 


d(ay=H(a), P(a)=W (a), os H™ Q=H~™ (a), --.C10) 
and therefore, with F(a) defined by (2), 
F(a)=0, F’(a)=0, F’(a)=0, ..., FM (a)=0....11) 
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It follows that, under the usual conditions, 
pen 
ee Ta ee ae (n+) 
F(a+h) (oe Wes KOE OT Vi orces Staae (12) 


where 1>@>0. Hence, if A be infinitely small, the difference of 
the ordinates is in general a small quantity of the order n+1. 
Moreover, it will or will not change sign with h, according as n is 
even or odd. 


For example, the deviation of a curve from a tangent line, in the 
neighbourhood of the point of contact, is in general a small quantity of 
the second order, and the curve does not in general cross the tangent 
at the point. Again, the deviation of a curve from the osculating circle 
is a small quantity of the third order, and the curve in general crosses 
the circle. See Fig. 116, p. 350. But if the contact with the circle be 
of the fourth order, as at the vertex of a conic, the curve does not cross 
the circle. The same thing is further illustrated in Fig. 136, p. 485, 
where the curves numbered 1, 3, 5 do not cross the curve y =log (1+) 
at the origin, whilst the curves numbered 2, 4, 6 do cross it. 


190. Maxima and Minima. 


If (#) be a function of a which with its first and second 
derivatives is finite and continuous for all values of the variable 
considered, we have 


g(at+h)—¢ (a) =hd' (a) + @ (4 +Oh), «sacks (1) 


where 1>@>0. By taking A sufficiently small, the second term 
on the right-hand can in general be made smaller in absolute value 
than the first, and ¢(a+/)— (qa) will then have the same sign 
as h¢’ (a), and will therefore change sign with h. 


Now if $(@) is a maximum or a minimum value of ¢ (a), the 


difference 
p(at+h)— (a) 


must have the same sign for sufficiently small values of h, whether 
h be positive or negative. Hence we cannot, under the present 
conditions, have a maximum or a minimum unless ¢’ (a) = 0. 


Let us now suppose that ¢’ (a) = 0, so that (1) reduces to 
ei 
(ath)—g(@=s5 6 (Git OR) Si ses cata. (2) 


When h is sufficiently small, the sign of the right-hand will be that 
of ¢” (a). Hence if this be positive we shall have ¢ (a +h) > ¢ (a), 
whether h be positive or negative; 1.e.$(a)isaminimum. Similarly, 
if 6” (a) be negative we have a maximum. 
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If ¢” (a) vanish simultaneously with ¢’(a), it is necessary to 
continue the expansion in (1) further. To take at once the general 
case, if we have 


b(a)=0, 6 (a)=0, ..., d°- oe OMertnana sy (3) 
simultaneously, but CAMEL NE SOME ape ees ete Perey a eee (4) 
then ¢(a+h)—¢g(a)= S Ci Nidedl Cs es S11) Sanne ee (5) 


If h be small enough, the sign is that of h"d™ (a). If n be odd, 
this changes sign with h, and we have neither a maximum nor a 
minimum. But if ~ be even, we have a maximum or minimum, 
according as ¢™ (a) is negative or positive. 

In words, ¢ (#) is either a maximum or a minimum for a given 
value of wif the first derivative which does not vanish for this value 
of « be of even order, but not otherwise. And the function is a 
maximum or a minimum according as this derivative is negative 
or positive. 


Ex. 1. P( 0) = COS BP COS I A Ss ctr se sseee (6) 
This makes 
¢’ (x)=sinhx—sing, ¢$" (x)=coshx—-cosa, 
~” (x) =sinha+sina, ¢!¥ (a) =cosh x + cos x. 


The first derivative which does not vanish for x=0 is ¢'” (x). And 
since i’ (0) is positive, we infer that ¢ (0) is a minimum value of ¢ (a). 


This is also obvious from the expansion 


hae 
$(0)=2 (145, +5;+--) Ret ren eed (7) 
Ex. 2. Let Pea O C080 C08 BO? ce cates, succeed sees (8) 
This makes 

aV : : : 

aa 0 smd + De sin 20 — sin O (Ze nos) — b), 

vr =~ 0080 + 4e cos 20 = c03 6 (40 cos Ob) ~ de sin’ 4, 

ore b sin 0 —8e sin 26, 

ee 6 cos 6 — 16c cos 26, 


For brevity, consider only angles in the first quadrant. If 6> 4c, 
the only stationary value of V is when @=0, and since this makes 
d?V/dé? <0, V is then a maximum. 
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If 6 < 4c, Vis a minimum when 6 = 0, and there is a maximum for 
6 = cos™ (b/4c). 

If b= 4c, dV /d6, d?V/d6", d*?V/d6 all vanish for 6 = 0, whilst d4V/d04 
is negative. Hence JV is then a maximum. 

This example occurs in the discussion of the possible positions of 
equilibrium of a square plate resting in a vertical plane between two 
smooth pegs at the same level. If 5 be the length of the diagonal of the 
square, c the distance between the pegs, V is proportional to the potential 
energy when the diagonal which crosses the line of the pegs makes an 
angle @ with the vertical. For equilibrium V must be stationary, and 
for stability it must be a minimum. 


191. Infinitesimal Geometry of Plane Curves. 

Let the tangent and normal at any point O of a plane curve 
be taken as axes of coordinates ; it is required to express the coordi- 
nates of a neighbouring point P of the curve in terms of the arc 
OP; =s, say: 

If, for brevity, we use accents to denote differentiations with 
respect to s, we have, as in Art. 111, 


6 SECO Ne, vy! Sa gin ps 6p ave. Mameed eee (1) 
and thence 


ao’ =—snp.w'’, #” =—cosp.p?—siny.w’, ... (2) 
y= coev.y, y”=—siny.y?+cosp.w”, ...f 07 
and so on. 
Now, by Maclaurin’s Theorem, 
C= hy + 


$5 Sa 
yy” je SS Teens 


s° n 
US YotG “Yo + T.9% fer e as 


where the suffix is used to mark the values which the respective 
quantities assume for s=0. But, putting y= 0 in (1) and (2), we 
have 
t ut 4 uf 
(iy 3 Is Xo = (0). Le ie ener e tats 
fe 4 
ie el i oe eae (4) 
Yo ) Yo oa p ’ Yo ed p® ds ’ 
where 1/p has been written for dy/ds. Hence 
& $0 SB? de 
“x=S8 Bose I~ 95 Cade aietatersveretere (5) 


where p and dp/ds refer to the origin. 


These formulz are useful in various questions of ‘infinitesimal 
geometry. 
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Ew. 1. Thus the second formula in (5) shews that the deviation of 
the curve from the osculating circle at O is ultimately 


since dp/ds = 0 for the circle. 


And, generally, for all purposes where s* can be neglected, the curve 
may be replaced by its osculating circle. 


Ex. 2. Again, the normal at P meets the normal at O in a point 
whose distance from O is y+xcoty. If we neglect terms of the second 
order in s, this 


Hence the distance of the intersection from the centre of curvature at 
s is ultimately 


28 7. Distorslatoretelstokareietersvaiellevalarsnetarstcraeiaie eyelets Aap) 


When p is a maximum or minimum we have (in general) dp/ds =0, and 
the distance is of a higher order, the evolute having then a cusp at the 
point corresponding to 0. 


EXAMPLES. LXII. 


(Expansions.) 


92 4 94 8 
1, cosh x cos # = 1-4 ae 
; 93 6 95 10 
sinh wing =a [+ 5 
2 3 D298 
2. cosh # sin #= x + ~ieaatie? 
; Dis ahi 
sinh « cos e=% aT a 
Dae? Weg Ene OR Til 
3. @cose=l+e-s--Gp ap tates 
me a oe 28 ot Mor 
esne=x+ar7t+ 317 Bl — eI a ens 
; ee ee Olle 
: seer Pt att gy 
Gig Gipe ee 
5. log seew=> +75 + G5 +: ; 
6, log cosh «= 40?— yya* + 7ya*—.... 
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Tae. tanh w = «2 — 403+ 22° - Bea t+... 
D3a4 D5a6 
8. cos ao = 1 at + a tee 
3 = 2 
9 Cos” ge = 1 a 2 — ies 
sin a\" _ ae n (Sn — 2) Pon 
Ny CS - pe gee ge ape’ 
Ao a = at 
i. see 6! 4 
x fue gis 
sinh x Sila on 
x liye act 
12. apa l-it+tg~ vo Tt : 
18. tan (fa + xv) = 1+ Qa + Qu? + $aF + Patt... 
14. log tan (1a + #) = 20 + $a? + $a%+.... 
15. log (1+ sin x) =a — $2? + 3o' — oat + ya? 
16. log (1 + e”) =log 2+ du+ fa°-—zdyat+.... 
17. cA sald rm 


2+cose 180 
lsin?é6 1.3sin‘@ 1 
2 es . 
18. log sec B0=5 5 iT Ra eee 
19. If D=d/dzx, prove that 
Drex 84 cos (% Sin a) = e% °S 4 cos (a Sin a + Na). 
Hence shew that 


: x ae 
ev 608 4 cos (a sin a)=1+2cosa+s— cos 2a + 31 cos da + ..., 
adie 


20. Draw graphs of the functions 
a re 
Pa oa) eat 


respectively, and compare them with the graph of sin a, 


Cee 


21. Draw graphs of the functions 


217 21" 41? 
respectively, and compare them with the graph of cos a. 


22. Prove that, in the formula (17) of Art. 185, the limiting 
value of 6, when / is indefinitely diminished, is in general 1 /(n+1). 
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23. Prove that when h is sufficiently small the error in Simpson’s 
formula (Art. 114 (8)) of approximate integration is 


say 
vol Tw? 


nearly. 


24. Prove that the mean value of a function ¢(«) over the range 
extending from x=a—h tox=a+his 


b(a) +5 “8 (a) + “iY (a) + 


Shew that this falls short of the arithmetic mean of the values at 
the extremities of the range by 


Bins, lie 
1.3? (a) +375 O(a) +. 


25. Shew that if, from a given curve, another curve be constructed 
whose ordinate, for any value a of w, is the mean of the ordinates of 
the first curve over the range bounded by x=a+h, where h is a given 
small constant, the ordinate of the second curve exceeds that of the 
first by one-third the sagitta of the arc whose extremities arex=a+h. 


EXAMPLES. LXIII. 
(Geometrical Applications.) 


1. Prove that if the expansions (4) of Art. 191 be carried to the 
order s‘, the results are 


& sdp , a ao 
nS tae tet? GZ) teat 
2. If the values of a, y, referred to the tangent and normal ata 


point O of a curve, be developed in terms of y, the inclination of the 
tangent to the axis of «, the results are 


w= py +h P—3 (p- Th) 


dp 
y=tpPsts Fae 
3. Prove that, with the same axes, the coordinates of the centre 
of curvature are 


d?, 
é=-} ae baat 


+= pelle as 
ay div tn 
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4, If O, P be two adjacent points on a curve, and PQ be drawn 
perpendicular to the chord OP, to meet the normal at O in Q, then 
ultimately O@ = 2p. 


5. If equal small lengths O/’, OT be measured along the arc of a 
curve, and along the tangent at the point O, and if & be the limiting 
position of the intersection of PZ’ produced with the normal at O, then 
OR = 3p. 


6. If P, Q be adjacent points on a curve, and a point 7 be taken 
on the tangent at P such that P7' is equal to the chord PQ, and if & 
be the intersection of 7'Q with the normal at P, prove that the limiting 
value of PR is 4p. 


7. The perpendicular to a chord OP at its middle point meets the 
normal at O at a distance from the centre of curvature ultimately equal 
to $sdp/ds, where s = OP. 


8. The tangents at two adjacent points P, Q of a curve meet in 7, 
and V is the middle point of the chord PQ. Prove that 7’V makes 
with the normal to the curve an angle tan™ (idp/ds). 


9. Prove that if PY be a small arc (s) of a curve, the arc exceeds 
the chord by ;1;s°/p*, and the sum of the tangents at P and Q exceeds 
the are by 74s°/p”. 


10. Prove that the form of a curve near a cusp is given by 
ay” = x", 

approximately, where a = 8dp/dw. 

1l. Prove that the form of a curve near a point of inflexion is 
given by ; 

de 
y= tg,” 

approximately, where c is the curvature. 


12. If P be any point on a curve, the form of the evolute of the 
part near /, referred to the centre of curvature at P as origin, is in 
general given by 

ay =x", 
where a = 2dp/dyp. 


18. Prove that if P be a point of maximum or minimum curvature, 
the form of the evolute is 


ay? = a, 
approximately, where a = $dp/dy’. 


CHAPTER XVI 


FUNCTIONS OF SEVERAL INDEPENDENT VARIABLES 
192. Partial Derivatives of Various Orders. 


If w be a function of two or more independent variables a, y, ..., 
the partial derivatives 


will themselves in general be functions of a, y,..., and be sus- 
ceptible of differentiation with respect to these several variables. 


Thus, if Pe CSE) eens eet ee es (2) 


we can form the second derivatives 


= (2) Z (5) g ay = (=) 
dx \da/]’ dy Bae iy) oy oy)’ 


or, as they are usually written, 
eu du du ew (3) 
02?’ oy da’ axoy’ ay? Ce ee ee i) 


It will be noticed that there is (primarily) a distinction of meaning 
between the second and third of these symbols, the operations indi- 
cated being performed in inverse orders in the two cases. It will 
be shewn, however, in Art. 193 that under certain conditions, which 
are generally satisfied in practice, the results are identical. 


The first derivatives of ¢ (#, y) are sometimes denoted by 


DALAT MOE), ate uncin etwas mt (4) 
and the second derivatives (3) by 


pun (®, Y), Pye (% Y), Pay (% Y), Puy (® Ye verve (5) 

These are often abbreviated into 
De SO eNOS Sane AM eceiaz: (6) 
and bux yx day, hyy demon e rer eeeenves (7) 


respectively. 


Le Aeon lf ECS per ere cre iene a cagn of (8) 
we have = =mAc?y™, fe = WA ey San saatet eter (9) 
fu Ou 
ai = (m—1) Ax™-*y", ay = n(n—1) Ay", 
eu ee G7 
Eo mnAg™ ty"! = eo ke (10) 
Be, 9. TE. z=aten>®, OCT ANT Pee (11) 
é 

we find pee at I cy MER OR Pa, (12) 


ae at yt” Oy aay?” 
Gz 2any Pz aly’—w@) Pz We _ —2axy 13) 
dx? (a+ uy)?’ dyde (a? + y*)? ~ beay? oy (+ 2)? at 


193. Proof of the Commutative Property. 
Let MED: (CE, YVyiiniee signin Gates deaseca eet (1) 
and let us suppose that the functions 


ou Ou Ou Ou 
ox’ dy’ ayo’ dxdy 


? 


are continuous (Art. 34) over a finite range of the variables, in- 
cluding the values considered. We proceed to shew that, under 
these conditions, 

ou Oru 


ayow Onoy” ejeimieraie'ele'e's\eie/ae vinierelerelejelere (8) 


To this end, we consider the fraction 


eo Pee y)— O(a, ytk)+ (a, ¥) 
hk : 


x (h, k 


in which 2, y are regarded as fixed, whilst h, k will (finally) be made 
infinitely small. 


Let us write, for a moment, 


F(a) = (a, ytkh)—b (a, Y).  ccsscocscocaces (5) 
By the mean-value theorem of Art. 56 (9), we have 
FF (e+h)—F(e)=AF' (@+ Oh), ...cccecceee (6) 
or, in full, 
ip(ath, y+h)—db(at+h, y}-{b(@, y+k)-—$(@, y)} 
=h{oe(@t Oh, ytk)—de(@tOAh, y)},  scocseees (7) 
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where 1 > @,>0, the value of y not being varied in this process. 
Hence 


x (h, a ee ea one (8) 
If we now write 
CP Dey (DEO Wee Yc tn caste Seen esss ses (9) 
we have, by a second application of the theorem referred to, 
Fy +h) —f(y) = hf (y + Oak), ccececceeees (10) 
or 
ba(at+Oh, y+k)—dbe(at+ Oh, y)=Kbyz (a+ Oh, y + Ooh). 
shear (11) 
Hence X (A; bk) = dye (@ t+ Oh, -y + Ook), s..cecrceeee (12) 


where 6,, 6, lie between 0 and 1. 
By a similar process we could shew that 
Ve i= D (GA Oh fOr K)y sicnesnceene (18) 
where 6,’, 8,’ also lie between 0 and 1. 


These results are exact, provided +h, y+k lie within the 
range of the variables for which the conditions above postulated 
hold. If we now diminish A and k indefinitely, it follows from the 
comparison of (12) and (138), and from the continuity of the de- 
rivatives, that 


Dire Oy Yi Se Linn cast thes con aeenes (14) 


as was to be proved*. 


It follows from the above theorem that in the case of a function 
of any number of independent variables «, y, z,... the operations 


a NL 

Qv’ dy’ dz’ -” 
or, as we may denote them for shortness, 

Dar Dace 


are in general commutative, 1.2. the result of any number of them 
is independent of the order in which they are performed. 


For example, 


D,D,D ju = Dy (Dy D2) = Dy (D_Dy) U= DpDz (Dy) = DD, Du = ete. 


* This proof appears to be due to Ossian Bonnet. An alternative proof is 
indicated in Art. 194. 
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It appears from (4) that 
d(arh, yr+h)—$(%, yt+h) 
h 


lim, >0X (h, k) = 7 lim; 0 


hs; +h, y)- p 
ie ah p(x, ¥) 
= bz (a, y +h) — bz (a, y) 
= a se agile alee eas Taek te omen eee (15) 
Hence limg +o limp ox (2, &) = dye (%, Ye cee errrer ees (16) 
Similarly, we find 
Lina; ap himae 0 X (A, B) = Seg (BY), <eassvest ees (17) 


Tf, then, we could assume that the limiting value of the fraction (4), 
when 4 and & are indefinitely diminished, is unique, and independent 
of the order in which these quantities are made to vanish, the theorem 
(3) would fellow at once, A simple example shews, however, that the 
assumption is not legitimate without further examination. If 


h? —k? 
S (A; k) = 7378? 


we have 
lim,;->o lim, >of (A, k) = il lim; +o lim, > 9 / (A, k) =+1], 


Ex, A necessary condition that 


IM de N Age. Bes tascne neces tree (18) 
should be an exact differential (Art. 155) is 
om aN 
Oy = apy e eee resone Pes eee revere eneerens (19) 


For if the expression (18) be equal to du, we have 


Pea Fee CEL eee (20) 


x 
and therefore each of the partial derivatives in (19) is equal to ®u/dydx 
or Pu/dxdy. 


Conversely, we can shew that, if the condition (19) hold, (18) will 
be an exact differential. Let v denote the function {dJ/dz, obtained by 
integrating as if y were constant. We have, then, 


dv 
Bp ly ctetetetee teeter teeter ees (21) 
and therefore CE wei! 
Ge = Oy = Bandy’ 
C) dv 
or as (Y-5,)=0 TOMAR oh (22) 
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This shews (Art. 56) that the function V —dv/dy is constant so far as 
x is concerned and is therefore a function of y only. Denoting its 
value by /’ (y), we have 


av ; 
Sy Naat) ee Gator cette urate (23) 
Hence, if we write re Oe aa He enna ee ee (24) 
we have, by (21) and (23), 
wu CU 
an = M, ay =a DSelnwia cir elst vce wee ee eeiee (25) 
and therefore DPN dy sa beak Sea aie (26) 


194. Extension of Taylor’s Theorem. 


Let ¢(a, y) be a function of x and y which, with its derivatives 
up to a certain order, is continuous for all values of the variables 
considered. It may be required to find the expansion of 


OA ONE Ie ye ax). otaaare gets ty oss (1) 


in ascending powers of h and k. We shall in the first place give 
a direct investigation of the expansion as far as the terms of the 
second degree in h and k. 


First expanding in powers of h, we have, by Taylor’s Theorem, 
d(at+h, b+k)=$(a, b+k)+hd,z (a, 6+ 4k) 
+ Bl big (G, O48) 4 nese sees. (2) 
Again, by the same theorem, : 
b(a,b+k)=¢(a, b)+hdy (a, 6) + shy, (a, 6) +... 
hz (a, 6 +k) = bz (a, b) + khyz (a, b) +... ..(3) 
ax (a, b+ k) = hae (a, b) +... 
Substituting in (2), we find 
(ath, b+h)=$(a, b) + {hpe (a, b) + ky (a, b)} 
+4 {h?dax (a, 6) + Zhhpyz (a, b) + Kdyy (a, B)} A ee. eens (4) 
If we regard the forms of the several ‘remainders’ (Art. 185) 


in the preliminary expansions, it appears that the remainder in (4) 
will be of the form 


5) [Rit + BSNL + BTRME + DIB, vssseeseseeee (5) 
where R, S, 7, U are functions of a, b, h, k which remain finite 
when h, & are indefinitely diminished. The remainder is therefore 
of the third order in h, k. 
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The conditions for the validity of the foregoing result are that 
(a, y) and its derivatives up to the third order should be con- 
tinuous for all values of the variable considered. 


With a slight change of notation we may write (4) in the form 
+h22) 


bothy+h= olay (heres 


+4 (105 OE + Ohh ae + HS aa) to ---(6) 


where, on the right hand, ¢@ stands for ¢(#, y). A still more 
compact form is 


Plath y+k)= (a, y) + (hbet ky) 
+4 Wbag + Qhhebay + Webyy) + oe. (7) 


Again, if u be any function of the independent variables a, y, 
and if, as in Art. 57, du denote the increment of u due to given 
increments 62, dy of these variables, the formula is equivalent to 


bu = be ot 5 by +4155 Oe 2) +2 5m Be by +o Sant te 


seek (8)* 
It may be remarked that in the proof of (4) it was not neces- 
sary to assume that 
Dae (Gy 0) = Cony (Cail) aces uaa oct eeee (9) 


If we had begun by expanding (1) in powers of k (instead of h) we 
should have arrived at a result similar to (4), but with $,, (a, b) in 
place of dyz(a, 6). From a comparison of the two forms we can 
obtain an independent proof of the theorem of Art. 193. 


195. General Term of the Expansion. 


An independent investigation, giving the ee term of the 
expansion (7), 1s as follows. We write h = at, k= Bt, and 


FPi)=$(e@+h, ytk)=h(@tat, y+ Bi). ery (1) 


Regarded as a function of ¢, this can be expanded by Maclaurin’s 
theorem, and the general term is 


t” 
= FON (0), Wh ake ste et eee (2) 


* The extension of the investigations of this Art. to cases where there are three 
or more independent variables will be obvious. 
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Now if we put for a moment #+at=u, y+ Bt =v, we have 


Op _Opdu_ 0H 0h _Ahdv_ a 


Gr ouer ou’ “oy. dvoy dy? (3) 
where ¢ is written for ¢(u, v). Hence 
1p) 00 Ou, Of dv _ es 
0 
= (a +8 za) WAVE iui SEO (4) 


The result is evidently a function of w and v, hence, by a repe- 
tition of the argument, 


oes Nene aso 
F’(t)= (az +82) (ax +B) bm 0) 
See 
= (a +8 = Rae owe ea 6) 
and, generally, 
Fo ()= (« = +B me) i Gye pee (6) 


where the operator admits of expansion by the Binomial Theorem, 
in virtue of the commutative property of the operators 0/d# and 
d/dy. Since ¢ only occurs in the combinations x + at, y + Bt, it is 
evidently immaterial in (6) whether we put ¢=0 before or after 
the differentiations indicated on the right-hand side. The general 
term of our expansion is therefore 


“Fe =F (a2 an +8= ae d (a, y) = = (i athe) p (zy) 


pet ap 2 Pe a AON) apa 
=a (h oan +” ve k Sam ioy t ee et 0a" —*0y? ti ), 


where ¢ is now written for ¢ (a, y). 
Ex. To prove that if ¢(«, y) be a homogeneous function of a, y, 
of degree m, we have 
LD ge Y Ores UVLO went esos supe sae de tag sot ace (8) 


Lp + 20Y ay + Y’Pyy =m (1 — 1) Ge ..ceeerseeceess (9) 


The general definition of a homogeneous function of degree m is 
that if « and y be altered in any ratio p, the function is altered in the 


ratio ~™, or 
RQ EY bisa eA iC tt), Rricisis croideis aint ayer ae'e (10) 
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In this equality, let us put ~=1+¢. Since 


b(a+at, y+ yt)=p(a, y)+t (aby + Ydby) 
+ $0 (bin + 2HY hy + YP by) + ++ 


ae 1) 


by (8), and 
(1+t)™¢(a, y)= (L+me+™ 9 e+. ..) ¢ 


by the Binomial Theorem, the results (9) and . 10) will follow, on equating 
coefficients of ¢ and #. More generally, equating coefficients of t”, and 
making use of (7), we find 

ares amp n(n—-l) ad 


an: nm 
atop 1 Pe eee [og te an 


=m(m—1)(m— 2) ...(m—n+1)¢. ...... (11) 


This is ‘Euler’s Theorem of Homogeneous Functions,’ for the case 
of two independent variables. The extension to three or more inde- 
pendent variables will be obvious. 


196. Maxima and Minima of a Function of Two Vari- 
ables. Geometrical Interpretation. 


We may utilize the generalized form of Taylor’s Theorem to 
carry a step further the discussion (see Art. 53) of the maxima and 
minima of a function (w) of two independent variables (, y). 


It appears from Art. 194 (8) that when 8, dy are continually 
diminished in absolute value, preserving any given ratio to one 
another, the sign of du is meee that of 


Unless du/d# and du/dy both on the sign of (1) is reversed by 
reversing the signs of da and dy. Hence for some variations 8u 
will be positive, ‘and for others negative. In other words, u cannot 
be a maximum or minimum unless we have 


du Ou 


simultaneously. 


Let us now suppose the conditions (2) to be fulfilled. We 
have, then, 


Ou ‘ Oru Ou 


* Tt is assumed in the investigation of Art. 194 that these derivatives are con- 
tinuous and therefore finite. That is, we exclude ab initio the two-dimensional 
analogues of the cases considered in Art. 51. 
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When 6z and dy are sufficiently small, the sign of du will be that 
of the terms written. Now it is own fen Algebra that the 
sign of a homogeneous quadratic function 


Pea e LG OTR An's lou olr oc siwtaiaibe (4) 
is invariable, if (and only if) 
STEPS a ke Sah ee Re neni eee (5) 


and that the sign is then that of A (or B). We infer that when 
the conditions (2) are satisfied Sw will have the same sign for all 
values of | da | and | dy | not exceeding’ certain limits, provided 


Ou CU Ou 
aa Oy? > a! Ss eee (6) 


and that the sign will then be that of @u/da and o’u/dy, And u 
will be a maximum or minimum according as this sign 1s negative 
or positive. 


ff 


(Oy 
aa? Oy? < andy) ’ 
then for some values of the ratio dy/d« the increment of u will be 


positive, for others negative, and the value of wu, though ‘sta- 
tionary’ (ef, Art. 51) is neither a maximum nor a minimum. 
Oucu  / ou i 
0x? Oy? ea 
the terms which appear on the right-hand side of (8) are equal 
to + the square of a linear function of dx and dy, and theretore 
vanish for a particular value of the ratio dy/da. Since dw is then 
of the third order it appears that there is in general neither a 
maximum nor a minimum, but the question cannot be absolutely 
decided without continuing the expansion further. The same 
remark applies when the second derivatives o’u/da, eu/dxoy, 
o?u/dy? all vanish. 


If 


The preceding investigation has an interesting geometrical interpre- 
tation. If, as in Art. 34, z be the vertical ordinate of a surface, and 
x, y rectangular coordinates in a horizontal plane, the first condition 
for a point of maximum or minimum altitude is that 


0z 0z 
5 Seal) hn et Me Cee ei enya (9) 


simultaneously. Since these equations ensure that dz shall be of the 
second order in 6x, dy, it follows that at the point (P, say,) in question 
the tangent line to every vertical section through P will be horizontal ; 
in other words, we have a horizontal tangent plane. 

We have next to examine whether the surface cuts the tangent 
plane at P. Along the line of intersection (if any), we shall have 
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dz=0, and therefore from (3), if we put dy = moa, and finally make dx 
vanish, the directions of the tangent lines at P to the curve of inter- 
section are determined by 
7 On Pz 
4 


ai ida ap Wi On rava se nner (10) 


This quadratic in m will have imaginary roots if 


Pz x \? 
oe (=) eee eee (11) 
dn? dy? —\dardy 
the surface then, in the immediate neighbourhood of P, will lie wholly 
on one side of the tangent plane, and the contour-line at P reduces to 
a point. Hence P will be a point of maximum or minimum altitude 
according as 0°z/da° and d’z/éy? are negative or positive, z.e. (Art. 67) 
according as the vertical sections parallel to the planes z# and zy are 
convex or concave upwards. If we imagine the axes of a, y to be rotated 
in their own plane, we can infer that every vertical section through P 
is in this case convex upwards, or concave upwards, respectively. 
BOs Boe ee \2 
BLASS a) > abil aa (12) 
a” dy? ~— \ Candy 
the roots of (10) are real and distinct. ‘The contour-line has a node 


at P, the two branches separating the parts of the surface which lie 
above the tangent plane from those which lie below. 


But if 


2 


Pe Oz Pz \? 
i urge nee A 
Gac? dy? a : de) 
the roots of (10) are real and coincident. The contour-line has in 
general a cusp at P, and the question as to whether the altitude at P 
is @ maximum or minimum cannot be determined without further 


investigation. ‘ 
Hx. 1.' Let Bo a SOA 4g +O, is cocayaeemeecmans (14) 
R z 02 
This makes ae 3a (a — 2a), ee UL a Ser a (15) 
Oz Gor Og 
5a — 9(@—a), acdy ’ apie oe 0e(d) ereys nines (16) 


The conditions (9) are satisfied by x=0, y=0, and also by «= 2a, y=0, 
The former solution satisties the inequality (11), and since @z/éy? is 
negative, zis a maxyumuwm. The latter solution comes under (12); z is 
then neither a maximum nor a minimum. The contour-lines for this 
case are shewn in Fig. 69, p. 286. 


Ex, 2. Let B= (as a = 2a (ae ys Ge Geko hse (17) 
Wedtnd “=dalesaicai cl dy eee (18) 
0x0 ay 
3a 2, 


2, om é 
“= 4 (3a? + y?—a), smby = SU apn te + By + a’), (19) 


aa” 
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The real solutions of (9) are, in this case, ~=0, y=0, and «=+a, 
y=0. The former values fulfil the relation (12), go that z is neither 
a maximum noraminimum. The solutions e=+a, y=0 satisfy (11), 
and, since they make 6°z/d? positive, z is then a minimum, The con- 
tour-lines of the surface (17) are shewn in Fig. 106, p. 321. The 
surface has two symmetrical hollows with the ‘bar’ between them. 
If we reverse the sign of the right-hand side of (17), we get two peaks, 
with the ‘pass’ between them. 


197. Conditional Maxima and Minima. 


The problem is to find the maxima.and minima, or rather the 
stationary, values of a given function of ” variables which are not 
all independent, but are connected by m given relations (n > m). 
The question whether these correspond to maxima or minima, as 
well as the discrimination, is usually decided on grounds inde- 
pendent of the present investigation. 


Theoretically, we might eliminate m of the variables by means 
of the given relations, and so express the given function in terms of 
n—m really independent variables. This procedure would how- 
ever often prove cumbrous, if not impracticable. To meet this 
difficulty, the method of (in the first stance) ‘undetermined’ 
multipliers was devised by Lagrange. In cases where the given 
function, and the given relations, possess a more or less symmetrical 
character, this method is especially convenient. 


The following cases will sutficiently elucidate the method. 
1°. Suppose that we have a function 


(Viger oN COO Ae 2 Nie tes rons Aer eye? (1) 
where 2, y, 2 are subject to the relation 
ale Py Ame es belstah as 4s bat Pee ke (2) 
Expressing that d6u=0, we have 
of ba +P by +2 be=0 te ee (3) 


The infinitesimal variations sf dy, dz are not independent, but 
are connected by the relation 


80+ Fay +2 deo 


since 6f=0. From these we Pek eliminate 6z; and since éz, dy 
may then be regarded as independent, we might, in the result, 
equate their coefficients separately to zero. A more symmetrical 
procedure is to form from (3) and (4) the equation 


(sf - nf) e+ (5 by + (3-22) bc=0... (5) 
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So far, \ may have any value, but we now suppose it to be deter- 
mined so as to make the coefficient of one of the variations, say 6z, 
vanish. Since there is no necessary relation between dx and 
dy, their coefficients must also vanish. We are thus led to the 


equations 
fo) of od of op of 
a =Aae Sy oH eee EPP < (6) 


These, together with (2), constitute a system of four equations 
determining the four unknowns 2, y, Z, i. 


2°, Let the function be 


WE OO UO Ny. ones ate ahaa eee (7) 
where the variables are subject to the two relations 
Ea yy, 2), Ff (68, 2) Oe an eree (8) 


Proceeding as before, we form the equation 


(sta 2) bo + (2 oF pit)s 


Ox on Ox oy ay ay 
a> OF af\, | 
+ (fa 5 — WA) be=0, «.....(9) 


where A, w are at present undetermined multipliers. We may 
suppose these chosen so as to make the coefficients of dy and 2 to 
vanish. The coefticient of é¢ must then also vanish. We thus 
obtain the equations 


Op _ Nee a of ap _ 
Ox eye Poa’ oy a 


These, together with (8), determine the five unknowns a, y, 2, A, 


of dd Beate = 
Pay? 0z zg 


Lees ea) 


Hx. 1. To find the stationary values of 


subject: to the condition 
Ao + 2hay + Bes. a a eee (12) 


This is the problem of finding the principal axes of a conic whose centre 
is at the origin. 


The method gives 


w=N(Aa+ Hy), y=r(Ha+t By). .....0..000 (13) 
Multiplying these by «, y, respectively, and adding, we have 
Ace iv cst ene rater ck ogy eran (14) 


Hence (Au-1)a+Huy=0, Hux +(Bu-1)y=0. ......(15) 
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Eliminating the ratio x: ¥, we have 
(AB — H*)wW—(A4+ B)w+1=0. cece (16) 
Again, eliminating wu, 
Ld (Gr — a) (ABW, tests co tvosevcees( lt) 
Ex, 2. To find the stationary values of 


Be SE cb i wc ty oietiel gat gage Shapes (18) 
under the conditions 


Ag? + By? + C2=1, let my +nz=0. .......ecee (19) 


The problem is that of finding the principal axes of a central section of 
a quadric surface. 


We find 
e=Axt+pl, y=ABy+ pm, 2=ACz + pn..........(20) 


Multiplying by 2, y, %, respectively, and adding, we find 


Hence 


l m n 
a+" _=0, y+ p= etn =0. ...(22) 


If we multiply these by J, m, m, respectively, and add, we find 
ip m n 
Au-1l * Beal "w= 
which is, virtually, a quadratic in wu. If w be either root of this, the 
corresponding values of the ratios x: y:z are given by (22); thus 
l m 


MeN Ba ole Cue! | 


OT re A ee Eee EET ELLE (24) 
198. Envelopes. 


A similar treatment applies to the finding of the envelope of a 
curve whose equation involves n parameters connected by n—1 
relations. 


For instance, suppose that it is required to find the envelope of 


CRO Che ©) = US oan risinte ene ence ar (1) 
where the parameters a, 8 are connected by the relation 
(NCA One OC eee (2) 
At the intersection of (1) with a consecutive curve we have 
p (&, y, a+ da, B+ 5B)— ob (@, y, 4, 8) =O, «..-() 
or of bq at 5588 DO Petia iessringeastae( 2) 


B10 33 
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ultimately. The variations da, §@ are connected by the relation 


5 #2 86 = eo (5) 
Heres (Se -n2) ba 1+ (4 nf) a8 = Cauda (6) 


If we determine 2 so that the coefficient of 58 shall vanish, that of 
6a must also vanish. We have then 


OG iG APs 
A ran 0, 58 aB eae (7) 
The locus of ultimate intersections is found by eliminating a, B, A, 
between (1), (2), and (7). 
Hx. 1. To find the envelope of the line 


eat, 3 
ste BS Ly patna se vdacdduceestsosensewnms (8) 
where a, 8 are subject to the condition ; 
Oe EAs ee Sion has a sna eee (9) 
The method gives 
= us 
aa = Aas ms eR te the: (10) 
x 
Hence d (a? + 8?) = ah B =; 
or Pa A ent ene Rai | (11) 
Hence C= OD BP SD ae cantaws seat eee cee (12) 


and, substituting in (9), we find 


at igi Sal, 
Cf. Art. 145, Ex. 2. 


Ex, 2. To find the envelope of 


GE Bg = & ic. os eter peecrtcnen’ (13) 

under the condition OB + Aa KBR USO. scchscc wanes (14) 
We have to eliminate a, 8, \ between these and 

aN (Ba A) GSA OB). warts oa (15) 


Eliminating A, we have 
ax— By=Ay— Ba, 
which, combined with (13), gives 


av=4(Ay—Bo+1), By=4(Bu-Ayt+l). ...... (16) 
Substituting in (14), we find 
(Ba — Ay) + 4Cay + 2(Ayt+ Be) +1=0, 2.0... (17) 


which is the equation of the required envelope. 


198-199] FUNCTIONS OF INDEPENDENT VARIABLES 515 


199. Applications of Partial Differentiation. 

Numerous problems of partial differentiation present themselves 
in geometrical and physical questions. As a rule, they are best 
dealt with as they arise ; but we give one or two simple cases which 
may serve to elucidate the chief points to be attended to. 


1°. Let MUSEO AU) Mawson tae eo ena enn ciees (1) 


where v is a function of the independent variables w, y; and let it 
be required to form the successive partial derivatives of w with 
respect to these variables, 


By Art. 32 we have 


ou oo), no Oe Cee aes (2) 
Again, 
2H) 2 tg e=$' (2) 49'S, ..) 
ax* Oa Ox? Ox oa? ** 
Ou EPG’ Co 
Oady = 5%): nt? Oma $ Ona! Cae 
a Selle (4) 
wet O-Rte MR =$' (EF 5) + 8 Oa (6) 
oy iy oy” 
ee 
2°, Let WD 2Y), eeocestanaperacenseesreaeys (6) 


where #, y are given functions of the independent variable ¢; and 
let it be required to calculate the derivatives of wu with respect to 
t. We have, by Art. 59, 1°, 


dt ae On dt oy dt @ Ceo ee eeeeeseeesooeees 
Differentiating again, we find 


du oddx opdy  d (dd\da , d (dp\ dy 
ae arg: (ay) que 


dt? dx dt? ° dy dt ° dt 
Now, by the theorem referred to, 


a: ($s) “a (Se) at * oy (ae) a 
eZ 


= Be cals) ates Gee 


33---2 
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Substituting in (8), and recalling the commutative property 
established in Art. 193, we have 


du _opda  opdy , Hd a) ad dx dy aD (sty 
dt dx dé * dy dt? * da? i dady dt dt dy? \dt} * 


The process might be continued, but it is seldom necessary to 
proceed beyond this stage. 


This process is sometimes required when we transform the 
coordinates in a dynamical problem. Thus, to change from rect- 
angular to polar coordinates in two dimensions, we have 


c=reos), y=rsind, 


and the above method enables us to express d*z/dé# and d?y/d¢? in 
terms of the differential coefficients of r and @ with respect to ¢. 


Ex. Let B= P(G— cl) PY (HCL), .. Keer corcvaseoee (10) 
where the variables « and ¢ are independent. 
Putting e—-cl=U, “2+ct=2, 


for shortness, we find 


0% , 0z ; ; 
apa? (u) + x’ (w), oe (2) 40x! (06), s0- cco ees (11) 
Pz “ wie ez ” ” 
at = ro) (w) = x (w), ae — eo (w) + eX (zw). Sloreieivisie ial: (12) 
che Oz ‘ 
Hence ap = oa nib Rie tnRenronee eee ae (13) | 


200. Differentiation of Implicit Functions. 
Let y be a function of x, defined ‘implicitly’ by the equation 


it is required to calculate the successive derivatives of y with 
respect to #, 


We have, as in Art. 59, 
Op | ob dy 


ae T ay os Oar tes ccc (2) 
If we differentiate this with respect to #, we find 
OO) Cee aS 
To 
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Now, by Art. 59, 


Hence (8) becomes 
OP 4 Hh dy Hh (dy\ op Py _ 
0x? zs oxdy dx aa oy? co ci Oy da? ee (2) 
If we substitute the value of dy/dw from (2), we find 
dy dandy’ — Whey buby + dvb 
adn py? j 


Again, by differentiation of (4), and substitution, we could find 
d®y/da? and so on. 


The formula (5) leads to an expression for the curvature of a 
curve whose equation in rectangular coordinates is given by (1), viz. 


L_ _ Pandy’ = 2bay baby t Py bat (6) 

p (pz! + by')* 
The condition for a point of inflexion is obtained by equating the 
- numerator to zero. 


It may be noticed that (4) is included in Art. 199 (9) by putting 
oe 
201. Change of Variable. 


1°. Let it be required to interchange the dependent and inde- 
pendent variables in the case of a function of a single variable. 


We have (Art. 33) 


dy _ (da\~ 
dx ~ az) Cece tee esenesvecrecevoees (1) 
apy _ d dx Fines d dex = dy 
sme BG) “5lG) 
da\~3 d?a 
car ee dy? J te cee rere nsesesescssersccess (2) 
and so on. 
Boe (Dasa BERL) asta ccd ees Saas Gay oe, (3) 


where &, 7 are given functions of the independent variables « and 
y, and let it be required to calculate the second partial derivatives 
of w with respect to # and y. 


518 


INFINITESIMAL CALCULUS [ CH. XVI 
We have : 
Ou Owod& , Ou dn Ou _ Ou 0€ | du dn Ae oe (4) 
dc O£ dn | Onde’ dy - dy On by 
Ou awoere (ude cu 1) 0€ 
es dat OE dat” & an | OEOn ou) Ou 


du 0’n ( au o& i Ou -) On 
On oa2 \OE0n 0x On? 0x/ 0% 
Ow (OE Ou OF On | Ou /On\? 
mes le =) Te ean on ore og i 
dude | du 0m 
SEPP TEE An 5 
OF Oa? Ge On Oa?” (6) 


In like manner we should find 


ny 


eu _ du 0& 0& in Ou (= on , 0& 27) i 0?u On On 
oxzdy o& 0x dy  0&0n\Ox dy dy dx) ° On? Ox OY 
Ou CE Gu On . 
+52 baby tn aagy? co (6) 
Ow _ Ou (Hy +2 9 Ou d& on eal OU | a 
ay? 0& \dy/ ° ~ O&dn dy dy | an? \dy 
OUucre dud 
OE ay? = on ay? Sea batevs cra eee ee -ateiate wtaeteear (7) 


Ex. 1, In the case of a particle moving under a resistance pro- 
portional to the cube of the velocity, we have 
dx da\8 
ack ie Nts erie (8) 
It follows at once from (2), with a mere difference in the notation, that 
at 
aa Tess Paik Jan Oss ORV eaene eos (9) 
Hence SRP PADS soccer caasaau scene: (10) 
Ex. 2. To change from rectangular to polar coordinates in the 
expression 
Pu Pw 
aa ate ay? 9. Hom Mmooto MoocoagdtoLAcdsoK (1 1) 
Putting =P COST, «4 = Fr SLU chs «toes Ghee (12) 
é du O é 6 
we find cae ee ve cos 6 + sind, 
or Oa Or dy or ay 5 
as oe Oe ee =r(- sin @ 5 mH 40086), i oe 
80 ax 00 Yay 06 oy! 


whence 
@ du = Ou Q 
4 = cos 6 5 ~sin 6 es + cos 0, (14) 
Hence 
ou a : a BD GY 
a (cos 0 = -sind——) (cos — sin 0), 
ee el ee ea kT es (15) 


UL 
ape (sino * + cos 0 9) (sino = +cos 6 a): 


Tt is not necessary to perform all the opérations indicated, as several of 
the terms will cancel when we form the sum (11), The remaining 
terms give 

Pu Pu Pu law 1 Pu 

Gat * By — apt t pe + 7A OGFT eee cesecerccces (16) 


EXAMPLES. LXIV. 


(Partial Differentiation; Exact Differentials.) 


dit ee. ; 
v+y 
; : ow ou 
verify the relations ea +y a Uy 
ou iV) ale 
ae Yay a 
OR AR oa tan?4 — y®tan-1= 
: = a 
: oz = vy? 
prove that Sy or age 
a. If z= P(x) +f y), 
Pz 
prove that Faby 0. 


Conversely shew that, if 0°z/é~dy=0, z must have the above form. 


4. Prove that the equation 
2, 
ap | 1 op Lif 


Or | 7 Or 


ap = 0 


B 
is satisfied by p= (4n" + 2) cos 2 (0—a), 
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5. Prove that any differential equation of the type 
F (x? + y) (ada + y dy) +/(¥) (dy —ydx) =0 


becomes exact on division by a? + y. 
sinh yda — sin xdy 
cosh y — cos x 


6. Prove that 


is an exact differential of a function w; and find wu. 
ae Ht oe? 

Pb be 
i Ge 


prove that a function y exists such that 


Volt =10; 


o2 
and that cM + LAs = 0, 
oa? ey" 
2 2 
8. If a Ae as RATES 


a'r or 7 OF 

prove that a function y exists such that 
Seo ee 
or 00’ 00 ar’ 

and that w satisfies the same partial differential equation as ¢. 

2 a2 
BA : $ + ae + é cg 

ax? Oy? y Oy 


prove that a function exists such that 


ap lay ap lay 


ae = yay’ «yy Gu’ 
5 2 
and that al caeaye 


EXAMPLES. LXV. 
(Maxima and Minima.) 


1. Prove that in the surface 


az = x? —y?, 


the ordinate (z) is stationary, but not a maximum or minimum, when 
x=0,y=0. Sketch the contour-lines of the surface. 


2. Prove by means of the rule of Art. 196 that the parallelepiped 
of least surface for a given volume is a cube, 
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3. If A, L, C be the vertices of a triangle, and P a variable point 


the sum 
PALE Bee 


is a minimum when P coincides with the mean centre of A, B, C. 
4, With the same notation, the sum 
m,. PA? +m,. PB? +m. PC? 


is a minimum when P coincides with the mass-centre of three particles 
M,, Mz, Mz situate at A, B, C. 


5. Find for what values of x, y the ordinate of the surface 


z= e+ y—d3any 
is stationary. 


[The values are a, a, and 0,0. The latter do not make za maximum 
or minimum. | 


6. Prove that the ordinate of the surface 
ez =ay— x 


is stationary, but not a maximum or minimum, when x=0, y=0. 
Sketch the contour-lines. 


7. Find for what values of w, y the function 


at+yt—2(x%—y)? 
is stationary. 


[There is a stationary value when #=0, y=0, and two minima 
when «=+ ,/2, y=F/2.] 
8. Prove that the function 
(+ yp) er 


has a minimum value when «=0, y=0, and a stationary value which is 
neither a maximum nor a minimum when «=0, y=+1. 


9. Prove that the ordinate of the surface 
z=f (ax? + 2hay + by’) 


is in general stationary when «=0, y=0, and examine whether it is a 
maximum or minimum. Sketch the contour-lines in the several cases. 


10. Find the stationary points of the function 
(a? — 2)2 + (a? — a?) (y? = b?) “i (y? = 62), 
and examine their nature. 


Sketch the contour-lines of the function, 
Ss 
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11. If a, a%, ..., 2% be m positive quantities subject to the relation 
, + y+... + Ly, = const., 
their product is greatest when they are all equal. 


Hence shew that the arithmetic mean of m positive quantities 
exceeds their geometric mean unless they are all equal. 


12. Prove that the rectangular parallelepiped of greatest volume 
for a given surface is a cube. 


13. Prove that the greatest rectangular parallelepiped which can 
be inscribed in a given sphere is a cube. 


EXAMPLES. LXVI. 
(Change of Variable, &c.) 


1. Ifx=sin 0, the equation 


2, 
transforms into ay +ay=0. 
de? 
2, IEfa«?=4t, the equation 
dy ldy _ 
ea oe ae 
Heats, DY aU oa te 
transforms into t eter; See 0. 
Re al i ax + 2hay + by? + 2ga + 2fy+c=0, 
3g? (ab—h*)y+af—gh 
that -—= 
a ee Pe > (ab —h) 0 + bg — hf” 
where p=dy/dx, gq=@y/dxa, r=dy/da 
4. If u=f (%) 
prove that x a +Yy =i) 
i ns ea nv (YU - 
and ag * ay = {(e +9") f (“) + 2ayf (4) 5 
Ou ule z= f (x? +7), 


prove that 
ez 


Oz 4 : , 
a8 + agi (a? + y*) + 4f (x? + y?), 


EXAMPLES 523 
Shall & u=f (r), 
where r= ,/(x* + y’), prove that 
fg tape tof 0). 
7. If V,’ stand for the operator 0?/dx* + @/éy’, prove that 
V,2 log 7 =0, 


where r=,/{(@— a)’ + (y— B). 
See u=f (a+ y? +27), 
prove that 
eu Cu Pu ie 
tat * Bye? aa Ey +27) f" (a? + y? + 2) + Of (a? + y? + 2"). 
Ge Abe w=); 
where r= ,/(# + y? + 27), prove that 
Gy GO ON ay 
oot et ga +f O) 


10. If V? stand for the operator @/da? + °/dy? + @/d2?, prove that 
Vr ae ; Vv? : = 0, 
" 

where r= /{(x—a) + (y—B) + (z - y)}. 

11. With the same meaning of V?, prove that if 

VWu=0, Vv=0, Vw=0, 
dw ov dw 

and ae a ay ote Bz z= (, 
then V? (wu + yu + 2w) = 0. 

12. If u,v be two functions of a, y, 2 satisfying the equations 


V2u =0, Vv = 0, and if v be a function of w, then v must be of the form 
Au +B. 


13. If x=rcos), y=rsin 8, 


where 7, 6 are functions of ¢, prove that 


Px Py dr sd 
ap sO+ 75 sin 6 = a (§) » 


Mx dy ine? dé 
- Fe" in 0+ FY cos == 5 (x# ar 
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Ley 1 
14, If =~ (ct—r)+-x(ct+7), 
r r 
that Pu 4 (Pu ‘ 2 =) 
ene ae (aa x or) * 
Lott © = t-3 e— thet, 
ae, ou ou 
prove tha ap aaa” 
NG — Ihe W=bas eW tant, 
. Ghee ou (Pu 2 =) 
prove tha ae & tea fe 
17. U=x"h (2) A 
: Ou dw 
verify that aa ty oe NU, 
Our Ou 9 OU 
wat Quy andy +Y ay? =n(n—1)u. 
18. If y—nz=f («x —mz), 
rove that m a — 1 
prove ap + dy 
19. If ar w-as(? ) 
rove that (x +(4 ae 
pro Sa eas 
20. If x=ccoshécosy7, y=csinh €siny, 


prove that 


Pw Ou aw ree w 
52 + ap 4c? (cosh 2€ — cos 27) Ex ay _ : 
21. Prove that if at a point on the curve 
p (a, y) =0 
we have dy = 0, a, = 0) 


[CH. XVI 


simultaneously, then two (real or imaginary) branches of the curve pass 
through that point, whose directions are given by the quadratic 


thee + May SY + dy (4) = =0, 


Hence shew that the point is a node, a cusp, or an isolated point, 


according as 


(Poy)? Z bac Pyys 


A. 


APPENDIX 
NUMERICAL TABLES ~~ 


Squares of Numbers from 10 to 100. 


Coram EmEDH | 


Bl. 


Square-Roots of Numbers from 0 to 10, 
at Intervals of ‘1. 


pormro| 


— 
Soo MIS 


APPENDIX 


B 2. Square-Roots of Numbers from 10 to 100, 
at Intervals of 1. 


4 5 


| 3-606 | 3-742 | 3-873 
4°796 | 4-899 | 5-000 
5745 | 5-831 | 5-916 


6°557 | 6'633 | 6°708 
7280 | 7°348 | 7-416 


7°937 | 8:000 | 8062 
8°544 | 8602 | 8660 
9°110 | 9-165 | 9°220 
9°644 | 9°695 | 9°747. 


C. Reciprocals of Numbers from 10 to 100, 
at Intervals of ‘1. 


0 Gl 
1 | 1:000 | :909 
2] ‘500} °476 
3 | °333 | °323 
4) -250| -244 
5 | +200} *196 
6 | -167| 164 
7 | °143 | 141 
8 || *125 | *123 
SW Gilt | SLC) 


‘4 5 
714 | ‘667 
417 | -400 
294 | °286 
227 | °222 
185 | 182 
156 | °154 
135 | 133 
HLTRSY | alas: 
106 | ‘105 


6 oy 8 9 


*625 | °588 | °556 | *526 
°385 | °370 | °357 | °345 
‘278 | -270 | -263 | -256 
‘217 | -213 | -208 | -204 
SBP Nh eI bray PON (Ae |) OTS) 
*152 | 149 | °147 | -145 
OZR SO E128 sie be, 
TICS eT On SLA eee: 
104 | ‘103 | °102 | 101 


D. Circular Functions at Intervals of One-Twentieth 
of the Quadrant. 


6/40 sin 0 cosec 0 tan @ cot 0 
0 0) ro) 0 e) 
05 ‘078 12°745 ‘079 12°706 
‘10 156 6392 "158 6°314 
15 233 4°284 *240 4°165 
‘20 *309 3°236 *325 3'078 
°25 383 2°613 ‘414 2°414 
30 454 2°208 “510 1:963 
35 *522 i914 613 1°632 
40 ‘588 1701 DH 1°376 
“45 649 1540 854 Al 
*50 “07 1414 1:000 1-000 

cos 8 sec 0 cot 0 tan 0 


sec 6 cos 0 

1°000 1-000 | 1:00 
1:003 997 95 
1012 988 “90 
1:028 ‘972 85 
1:051 951 80 
1:082 "924 15 
1°122 891 70 
1173 853 ‘65 
1:236 809 ‘60 
1°315 ‘760 5D 
1414 “707 50 
cosec 6 sin 6 6/4 
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BK. Exponential and Hyperbolic Functions of Numbers 
from O to 2°5, at Intervals of °1. 


x ex pte cosh & | sinh x tanh « 
0 1-000 1:000 1:000 0 0) 
clk 1:105 *905 1:005 100 "100 
7} TOO 4 *819 1:020 201 197 
oo 1-350 “741 1:045 °805 ‘991 
“4, 1°492 670 1:081 "411 *380 
5 1°649 ‘607 pets: SIL “462 
6 1°822 *549 1:185 637 sot 
“If 2014 *497 s-45 5) "759 “604 
8 2296 A49Q oon 888 664. 
9 2°460 “407 ASS} 1:027 ‘716 
1:0 2°718 °368 1°543 E75 “762 
11 3004 333 1°669 1°336 ‘801 
uy) 3°320 301 1°811 1°509 834 
{ie} 3669 ‘273 1971 1°698 *862 
1-4 4°055 ‘247 Deilvaill 1:904 "885 
15 4482 2293 DESO 2-129 905 
16 4°953 "202 Qi) Ta 2°376 922, 
Ney 5474 183 2°828 2°646 ‘935 
18 6:050 165 SEO 2-942 ‘947 
1:9 6°686 "150 3°418 3°268 "956 
2:0 7°389 30 3°762 3°627 964 
Za 8166 192 4°144 4:022 ‘970 
De, 9°025 eH) 4568 4°457 976 
PAS: 9-974 100 5037 4:937 *980 
2°4 11°023 ‘091 5°557 5°466 “984 
AES 12°182 082 6°132 6:050 987 
F. Logarithms to Base e. 
0 1 2 3 “4 5) 6 7 8 Q 
1 OO9Si | e821 22622836") 24.05 ATO Oo lye O Son Ose 
DNee693 e742 e788) “S83 887i “9L6 IF “956 1) 993) 17080) 1065 
BH O99 ASIST | 1163) L194 | 1-294) W953) 128i) | 308)) 1335) 1:36 
4 | 1:386 | 1°411 | 1-485 | 1°459 | 1°482 | 1°504 | 1°526 | 1°548 | 1°569 | 1°589 
5 | 1-609 | 1:629 | 1°649 | 1°668 | 1:686 | 1°705 | 1°723 | 1°740 | 1°758 | 1°775 
6 | 1°792 | 1°808 | 1°825 | 1°841 | 1°856 | 1°872 | 1°887 | 1°902 | 1°917 | 1°932 
7 | 1:946 | 1:960 | 1:974 | 1:988 | 2-001 | 2-015 | 2-028 | 2°041 | 2°054 | 2-067 
8 | 2-079 | 2092 | 2°104 | 2°116 | 2°128 | 2°140 | 2:152 | 2°163 | 2:175 | 2°186 
9 | 2°197 | 2-208 | 2-219 | 2°230 | 2:241 | 2-251 | 2°262 | 2°272 | 2°282 | 2:293 


log 10=2°303, log 10% =4°605, log 10° =6-908. 


INDEX 


[The numerals refer to the pages. | 


Accidental convergence, 10 
Algebraic functions, continuity of, 22, 24 
Amsler’s planimeter, 240 
Anchor-ring, 246, 256 
Approximate integration, 257 
Are of a curve, formule for, 249, 250, 
253 
Archimedes, spiral of, 300, 308 
Area, 201, 232 
sign of, 235 
swept over by a moving line, 239 
Areas of plane curves, formule for, 232, 
237 
mechanical measurement of, 240 
Astroid, 303, 359 


Bernoulli, lemniscate of, 310, 313 
Binomial theorem, 471, 490 
Bipolar coordinates, 319 


Calculation of e, 78 
of 1, 260, 462 
Cardioid, 301, 367 
Cartesian ovals, 320 
Cassini, ovals of, 320 
Catenary, 250, 290, 336, 339 
parabolic, 387 
Centrodes, 364 
Change of variable, 517 
in integration, 172, 217 
Circle, perimeter of, 31 
involute of, 300, 355 
Circular Functions, 27, 28, 51, 56, 175 
Clairaut’s differential equation, 399 
Complementary function, 391,421, 429, 
437 
Concavity and convexity, 146 
Cone, right circular, 248, 255, 265 
Conjugate point, 285 
Contact of curves, order of, 492 
Continuous functions defined, 15 
properties of, 16, 32 
Continuous variation, 1 
Contour lines, 65, 510 
Convergence of infinite series, 5, 6, 463 
essential and accidental, 10 
Convergence of a definite integral, 207 
Corrections, calculation of small, 109, 
115 


Cotes’ method of approximate integra- 
tion, 258 

Crossed parallelogram, 315 

Cubic curves, 285 

Curvature, 333, 339, 342, 493, 517 

Cusp-locus, 349 

Cusps, circle of, 364 

Cycloid, 294, 336, 351, 354, 361, 363, 
364 


Definite integral, see ‘ Integrals’ 
Degree of a differential equation, 384 
Derived Function, definition of, 46 
geometrical meaning, 45 
properties, 95, 98, 99, 101 
Differential coefficients, 45, 64, 141 
Differential Equations, 381 
exact, 387 
homogeneous, 389 
integration by series, 469 
linear, 391, 393 
of first order and first degree, 384 
of first order and higher degree, 398 
of second order, 410, 429 
simultaneous, 445 
Differentials, 108, 115 
Differentiation, 48, 50, 52, 53, 54, 57, 
59, 65 
of a definite integral, 211 
of power-series, 467 
partial, see ‘ Partial differentiation’ 
successive, 141 
Discontinuity, 19 
Displacement of a plane figure, 356, 364 


Elimination of arbitrary constants, 381 
Ellipse, 233, 289, 252, 312, 313, 336, 
339, 341, 350, 354, 358, 365 

Ellipsoid, 246, 266 

of revolution, surface of, 257 
Elliptic integrals, 253 
Envelopes, 348, 347, 399, 513 
Epicyclics, 304, 365 
Epicycloid, 297, 336, 352, 361, 363, 364, 

366 

Epitrochoid, 300 
Equations, theory of, 99, 149 
Equiangular spiral, 307, 337 
Even and odd functions, 79 


INDEX 


Evolute, 349, 353 

Exaci differential, condition for, 504 

Exact differential equations, 387 

Expansions by differential equations, 471 
by Maclaurin’s theorem, 481, 490 

Exponential function, 72, 77 


Function, definition of, 13 
graphical representation of, 14 
Functions, algebraic and transcendental, 


implicit, 64 
inverse, 29, 59 


Geometrical representation of magni- . 


tudes, 2 
Goniometric functions, 30, 59, 60, 61, 62 
Gradient of a curve, 46 
Graph of a function, 18 
Gregory’s series, 461 
Guldin, see ‘Pappus’ 


Hart’s linkage, 315 


Homogeneous differential equations, 
389, 443 

Homogeneous functions, Huler’s theo- 
rem, 508 


Hyperbola, 233, 312, 313 

Hyperbolic functions, 79, 80, 81, 82 
inverse, 88, 89 

Hypocycloid, 298 

Hypotrochoid, 300 


Implicit functions, 64, 65, 116, 516 
Infinite series, 5, 10 
Infinitesimal geometry, 496 
Infinitesimals, 39 
Inflexion, points of, 146, 517 
Instantaneous centre, 356, 360 
Integrals, definite, 205, 207, 210, 212, 
221 

approximate calculation of, 257 
Integrals, multiple, 269 
Integration, 161 

by parts, 178 

by substitution, 172, 175, 177 

of irrational functions, 170, 189 

of power-series, 468 

of rational fractions, 166, 183, 185, 

186 

of trigonometrical functions, 175, 218 
Interpolation by proportional parts, 153 
Intrinsic equation of a curve, 335 
Inverse functions, 29, 59 
Inversion, 313, 314 
Involutes, 354 


Leibnitz’ theorem, 143 
Lemniscate of Bernoulli, 310, 821 
Limagon, 302, 809, 883 


J20 


Limit, upper and lower, of an assem- 
blage, 2, 30 
Limiting values, 7, 34, 36, 84 
Linear differential equations of first 
order, 891, 393 
of second order, 420 
with constant coefficients, 428 
Line-roulette, 363 
Lissajous’ curves, 292 
Logarithmie differentiation, 87 
Logarithmic Function, 83, 84, 86 
Logarithmic series, 458, 491 


Maclaurin’s Theorem, 480, 484, 488 
mean centre, 263 

Magnetic curves, 322 

Maxima, and minima, 101, 106, 107, 148, 

494, 508, 511 

Mean values, 261 

Mean-value theorems, 111, 210 

Modulus (in logarithms), 84 

Multiple integrals, 269 

Multiple roots of equations, 149 


Newton’s treatment of curvature, 339 
Node, 285 

Node-locus, 349 

Normal, equation of, 121 


Order of a differential equation, 381 
Orthogonal trajectories, 395 
Osculating circle, 342 


Pappus, theorems of, 266 

Parabola, 202, 234, 250, 264, 312, 336, 
339, 341, 343, 349 

Paraboloid, 245, 246, 265 

Parallel curves, 354 

Partial derivatives, 64, 501 

Partial differentiation, commutative pro- 
perty of, 502, 506 

Partial Fractions, 167, 183, 185, 186 

Particular integral of a linear differential 
equation, 383, 391, 421, 431, 440 

Peaucellier’s linkage, 314 

Pedal curves, 315 

Pericycloid, 297 

Perimeter of a circle, 31 

Planimeter, 240 

Point-roulette, 359, 361, 440 

Polars, reciprocal, 315 

Power-series, continuity of, 466 

differentiation of, 467 
integration of, 468 

Primitive of a differential equation, 
383 

Prismoid, volume of, 248 

Proportional parts, 153 


Quadrature, approximate, 257 
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Rational fractions, graphs of, 24 
integration of, 166, 183 
Rational integral functions, 22 

Reciprocal polars, 315 
Reciprocal spiral, 308 
Rectification of curves, 249, 250, 253 
of evolutes, 353 
Reduction, formule of, 180, 181, 218 
Remainder in Taylor’s and Maclaurin’s 
Theorems, 484, 489 
Rolle’s theorem, 99 
Roots of algebraic equations, separation 
of, 99 ; 
Roulettes, 359, 361, 363 


e 


Second derivative, 141 
geometrical meaning of, 149 
Semi-cubical parabola, 287 
Separation of roots of an algebraic 
equation, 99 
of variables in a differential equation, 
385 
Sign of an area, 235 
Simpson’s rules, 249, 260 
Simultaneous differential equations, 445 
Sin w, expansion of, 470 
Sin! 2, expansion of, 468 
Singular solutions, 400 
Sphere, surface of, 256 
volume of, 245 
Spherical segment, volume of, 245 


CAMBRIDGE 


INDEX 


Spiral, equiangular, 307, 337 
of Archimedes, 300, 308 
reciprocal, 308 
Stationary point, 335 
Stationary tangent, 146, 335 
Stationary values of functions, 102, 508, 
511 
Subnormal, 118 
Subtartgent, 118 
Successive differentiation, 141, 50 
Surface of revolution, area of, 254 
mean centre of, 264 


Tangent to a curve, 45, 121 
Tangential polar equation, 311 
Taylor’s Theorem, 152, 480 
extension of, 505 
Tetrahedron, volume of a, 244 
Theory of equations, 99, 149 
Total variation of a function, 113, 506 
Tractrix, 292 
Trajectories, orthogonal, 395 
Transcendental functions, 22 
Trochoid, 296 . 


Variable, change of, in integration, 172, 
177 

Variable, dependent and independent, 
13 

Variation, continuous, 1, 2 

Volumes of solids, 242, 243, 245, 270 
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